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Statement as of March 31, 2007 of the BLUE CROSS BLUE SHIELD OF MICHIGAN
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONGAS .ottt ennens | feesennees 2,763,156,081 | ...oovereercrrrerenereiree | crereene 2,763,156,081 | .......... 2,745,071,344
2. Stocks:
2.1 PrEfErTed SIOCKS. ......uveeceerereiicicieiee sttt ettt sttt ssensenen | sressessensneans 5,104,626 |.....ovoveerreinieeircrennee | v 5,104,626 | ....coovvrenee 1,778,449
2.2 COMMON SIOCKS. ....rvrvrrererresressesesresessessssssessessssssessesssssssssessessssssessesssssssssesssssnssnssessessanss | sessesens 1,723,881,565 | ............. 226,082,410 | .......... 1,497,799,155 | ......... 1,483,642,116
3. Mortgage loans on real estate:
B0 FISEIENS ettt nns | setessesetens st nnsesseennts | nesessesetnntee et tenne s etnns | eenetesseeetentenne s tnneens [0
3.2 Other than fIFSEHENS. ......cvueireeiiireieiscieese sttt ettt ensnes | feesessessassssssessessassnssnsse | stessssssssessanssnssnssassansnnes | sesssssessassssssssessessnens (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES)......coovvvicveieeie ittt sttt sse s bnsenas | sevsssssnes 198,537,130 | ..ovveveerereeeieeeeeeieens | e 198,537,130 | ..ccvevneee 201,107,249
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES). ... eeerereeeeseiseeseteeseeseseeeesessesses st eesess st ss s s s ss s en b e b sessent st e ssessanes | sebssesessassastssssessassasssnssns | sestastssesessessasssessessastanens | sbssesessessosssssnssassnsnn (0
4.3  Properties held for sale (less §.......... 0 NCUMDIANCES)......cevveceeireereeeiseesneeeeseesessessssias | reesessessesssessessesssssssssesss | stesssssssssessssssssesssssessnes | sesssssessessssssesssssessanens [0 OO
5. Cash ($.....54,059,959), cash equivalents ($.....79,987,918)
and short-term iNVESIMENtS (§.....27,337,757).....cvvuurreerrererereernneeessssessssesssesesssssssesssssssseses | seeeesssnnees 161,385,634 | ...ooovvercererinecincninees | v 161,385,634 | ..........c... (95,494,281)
6. Contract loans (including $.......... 0 PrEMIUM NOES).....veeeeeereereeseeeeereiseeseeteteeesseeeseesessesssssnens | eeesssssessassssessssessasssessess | sesssssssessassassssssessassanssns | sessssessssessnssnessessnssanes (0 T
7. OtheriNVEStEd @SSES........curiuriiriiriiiieie e | fesienianseas 48,270,702 | ..o 6,541,178 | oo 41,729,524 | ............... 38,956,779
8. ReCEIVADIES fOr SEOUMTIES.........veeeeeeeee ettt ettt ettt ettt et e et s s s enenen s en s s s s s nenennaenes | eereresesesesens 3,654,228 | ..o | e 3,654,228 | ............. 260,237,898
9. Aggregate write-ins fOr INVESIEA SSELS.........coiuiviieiiieiee s sens | fersssssessessssssseneneend {0 I (01 I {0 I 0
10. Subtotals, cash and invested assets (LINES 110 9)......cvcvcrieieiiirieieceiee et | eveneenans 4,903,989,966 | ............. 232,623,588 | .......... 4,671,366,378 | .......... 4,635,299,554
11. Title Plants less §.......... 0 charged off (for Title INSUFETS ONIY)........ccevucviirieiiiiiciieiciseeiie s | ceveseiisiesie e ssesssses | sesessesssssssessssssessesssssss | sessssessesisssssessssssssans {0 T
12.  Investment income due and @CCTUB............cocriiiiiniiniinie e | ceerienienes 26,604,267 |......cvoeeerenerieeieens | e 26,604,267 | ......cooooue. 35,056,680
13.  Premiums and considerations:
13.1 Uncollected premiums and agents' balances in the course of collection............ccccceveves | covrerreinnnas 22,156,105 | .oovovrerennns 1,995,949 | ..o 20,160,156 | ......c........ 21,175,797
13.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PreMIUMS).........cvieiirieiieiis | e | s esssesesssenses | ersssessesisssssesesessssens [0 T
13.3 Accrued retrospective PrEMIUMS.........cceuiveiereieenieieisssiesssssesessessssessessessssessesssssssens | sesssessessssenns 4,490,388 | ...oooovvinne 3,929,705 | .o 560,683 | ..ccoevvvrrnnn 1,255,414
14. Reinsurance:
14.1 Amounts recoverable from FBINSUIETS..............couiiiiiiiieiesesssssssssninens | e esseses | sesiessiesiisssis s ssssnssns | soonssenssenssnssenss s LU R
14.2 Funds held by or deposited with reinSUred COMPANIES...........cccvveveveiirrieiicieieeesieieieiees | e sssesesies | enseresssssesssssesessssesesnns | seesssissesesssesessssesesens 0 [
14.3 Other amounts receivable under reiNSUraNCE CONMTACES.............cc.iuuiiiiiiiiiiiiiciiciiens | creiieiineeiesieiesiesienes [ s | s LU
15.  Amounts receivable relating to UnINSUrEd PIANS............cccviveveiicisieceeee e | eevererieaens 211,541,000 | ..ovovveeririeeeiieeeeee | e 211,541,000 | .....o.co.... 178,038,000
16.1 Current federal and foreign income tax recoverable and interest thereon.............cccococeeveceiviis | vvvevvivicnenns 3,219,962 | ...oovovvieeiceenceesiens | i 3,219,962 | o 8,916,223
16.2 Net deferred taX @SSBL.........ccrrrreiriiriicrresi st sese st essseensans | eeseseessnns 110,032,299 | ..ooovevvennc 68,394,892 | ..............41,637,407 | ...cccooeuues 42,634,454
17.  Guaranty funds receivable OF ON AEPOSIL...........ccveverieiieeicicrese ettt sesre s ssees | erssssesssssssessessssessesessnes | sessessssesesssssesssssssessnssnss | sesversesssssnsssssssessnsessesd | ceveens
18. Electronic data processing equipment and SOftWarE..............cccueveiierriveereieeeee e | cevevenenns 123,028,924 | ............... 91,098,029 | ...............31,930,895 | ....... ....30,704,027
19.  Furniture and equipment, including health care delivery assets ($.......... (1) IFS TR ISR 13,784,280 | ......coc..e. 13,784,280 | ..oovveeead 0 [
20. Net adjustment in assets and liabilities due to foreign eXChange rAtES...........cceveveeeeieveeiiieiiens [ | e essens | cvesssssssesssseseesessessenes 0 [
21. Receivables from parent, subsidiaries and affiliates............cc.oceevveeevieeieieeieecee e | e 36,729,471 | .o | e 36,729,471 | covevernne. 33,218,524
22. Health care ($.....84,506,543) and other amounts reCEIVADIE. ...........cvveververereresreeriresssssesesenes | eveevesesnns 106,952,918 | ....ccoevvvneee 7,090,959 | ....cccoeven. 99,861,959 | ....cooeveee 102,332,624
23. Aggregate write-ins for other than invested asSets............ccevcvcveieicveseeeseeeeee e | cveveniinnas 271,144,801 | ............ 155,682,355 | ....ccovueee 115,462,446 | ............. 149,255,967
24. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 10 through 23)........c..eeeerirrimerinerieeisesiesssesssessssessssesssessssssessesns | sesseenes 5,833,674,381 | ..ccoovevenn. 574,599,757 | .......... 5,259,074,624 | .......... 5,237,887,264
25.  From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS..........cccvvierens [ covrreieireieieieeeie s
26. TOTALS (LiNES 24 AN 25)........coorvuucririririieriecsiessiessssssseeesssessssesssessssesssssssesssessssssses | sesseeenes 5,833,674,381
DETAILS OF WRITE-INS
090, 1oereteeseeteees etk | Hiees bt n st | eest et ennt s | seeene e [V RN
0902, ...cooeeeeeeeeeee e RS R et | Heene bt s et | sentenes et enst s | seeene s (U RN
0903, .. eeeeeeeeeeseere et | Heeeet et n st | sest ettt | seeene e (U RN
0998. Summary of remaining write-ins for Line 9 from overflow page..........ccccveenininnniseninsiens | coevveiesseneisessenseennnnd (0 (0 (0 0
0999. Totals (Lines 0901 thru 0903 plus 0998) (LINE 9 @DOVE).......euiieiieiiiiiieieiieissieseessiessssenssissssnss | crerssessasssssssssensessnsad (O [0 {0 0
2301. Miscellaneous Accounts RECEIVADIE................vciiiiiii i | corssesseniees 8,401,903 | ..coovvviinn 8,401,903 | ..o 0| s 5,240,633
2302. Prepaid and Other ASSELS.........ccicviicviiiicieiiesseete st be s ssssssesenns | svesssesesssens 5,728,126 | ....ccovvueens 5,728,126 | ..ocvvveeeicreieinad 0 [
2303. ADVANCES 10 PrOVIAETS.........cvvveiieerirreeiciieesieirssisesissesieses s sessssssssesssesssssesssssssensses | sossesssnnes 157,040,337 | ..o 41,577,891 117,833,094
2398. Summary of remaining write-ins for Line 23 from overflow page..........cccocveeviverenecesiieesiiens | cvveverevinns 99,974,435 | ............... 99,974,435 ....26,182,240
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 above).... 271,144,801 155,682,355 149,255,967




saenentzstvacnst, 207ane BLUE CROSS BLUE SHIELD OF MICHIGAN
LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less $.......... 0 reinsSurance CeAE)..........ovevirrierriieeieeieisereseesesvese e | eevereesesinnad 642,531,214 | ..o | e 642,531,214 | ................ 608,972,154
2. Accrued medical incentive pool and bonUS @MOUNTS...........ccccueiurriereieieisiesssseenes | vrienenesieenns 10,635,372 | .o | oo 10,635,372 | oo 4,100,495
3. Unpaid claims adjustment EXPENSES..........ccvvireueiireiiiieieiees e 62,068,515 | ..ccovierieeeieerseines 62,068,515 | .......ccoeveee 58,886,186
4. Aggregate health POliCY FESEIVES........c.ceieicieiieieieiieies et sessenaes | essessesissenes 834,980,968 | ......cooveiririieierrrieieniees | e 834,980,968 | ................ 825,725,330
5. AQQregate life POIICY MESEIVES. .......ovruurieerireerie ittt st ssssesssssessessnss | esssssssssessesssssssssessssnnssess | sesssssessessansnnssessassassnssesss | sessessssssessessanssssessassnes [0 T
6.  Property/casualty UN€arned PremMilMm FESEIVE. ........cuvireururireireiiirsieiseissiesessssssessessssssens | srsssesesssssssesessssssessesssses | sesessesssssssesesssssssessesssssnss | srsssssssssessessssessesssssssesns [0 T
7. Aggregate health ClAIM FESEIVES. ..ot ses s sssesessstees | seteesessessesssesseesssessesssases | seesessessssnsssssesnsesssessesnnsnss | seesesnssessesnessssessesnnsnsnens [0 T
8. Premiums received in advance....
9. General eXpenses dUE OF ACCIUEM............cuiviireieiereieeieieeesee s seessesesie s sessssssssenes | evsessesssenes 137,636,028 |...coovvevercreiereeeieieis | e 137,636,028 |................ 150,865,694
10.1 Current federal and foreign income tax payable and interest thereon
(including §.......... 0 on realized gains (I0SSES))......vuerrerirrirerririreineeeisseeesessesessssenes | resessesesseenns 17,653,788 | ..o | e 17,653,788 | ..o 16,754,762
10.2 Net deferred taX HADIIIY...... ..ottt es st entenens | seteesssesessesssssssssessanasseseses | seestsnesessessassessessastsssnsss | seseessssesssssassansessessenens [0 U
11.  Ceded reinsurance premiums PAYADIE...........c..coeuiiveieiiieiiie et ses s ssssses | sesessssssessssesesssssessssesesses | esissesessssesassssesessssesasassess | sressssssesessssessssssesesssenes 0 [
12.  Amounts withheld or retained for the account of Others...........ccveevveereeiieciceeeeeeeens | e 16,691,778 | ..ot | eveeieisreenenns 16,691,778 | .ovevereerne 12,858,835
13.  Remittances and items not allocated..............ccccvininiiniiniinissssnn [ 5,841,495 | oo | s 5,841,495 | ...cccovviis 4,113,439
14. Borrowed money (including §..........
thereon $.....1,094,138 (including $ 96,221,794 | ...oovocrieierereerienens 96,221,794 | ..oovvvererenne 46,118,146
15.  Amounts due to parent, subsidiaries and affiliates.............ccceeverrrieieriereerieieeeeee s | cvreeieriniennns 11,849,097 | .o | e 11,849,097 | .oovevviern 14,921,497
16, Payable fOr SECUMHIES. .........uurveuiririrircrieiiecesei ettt sssens | seseseesssessnns 52,942,004 | .....ccoovvrireirnerineeninenins [ e 52,942,064 |.....ccooeonn. 302,054,376
17.  Funds held under reinsurance treaties with ($.......... 0
authorized reinsurers and §.......... 0 UNAULOTIZEA FBINSUIEIS).......cveveveeieeiiesieeierseresesieas | corevesssiesesessessesssssssasses | eveesssssssesisssssesssessessesanes
18.  Reinsurance in UNAUthOZEA COMPANIES.........c..cveuirrireiiisiierieisesesie st ssesssssssens | sessssassessessssessessssessessesenss | sessessessessssessesssssssesessssens | sessessssessessssessessessssassens [0 U
19.  Net adjustments in assets and liabilities due to foreign EXChANGE FatES.........cvririrrereins | orvirrirrieieenrisisensineeies | sevrseeseessressseesessessssssesees | sessessssssssssssnssssssssesens [0 U
20. Liability for amounts held under uninSUred Plans............cc.eeurieieiniieieienisiessessessiesens | ceesssesesnnens 357,237,303 | oo | e 357,237,303 | ...covvvrnee 178,813,754
21.  Aggregate write-ins for other liabilities (including §.......... 0 CUMTENE). oo | eerenrsneneenas 539,914,520 | ..o [ 539,914,520 | .....cccovnnens 512,258,412
22. Total liabilities (LINES 110 21)......ccuuerrreirriceinerinresierieesiseseseesseessseesesesseessssesssenss | oeesesesens 2,786,203,936 | .....oovvverrirerirerrenenne (U 2,786,203,936 | ............. 2,736,443,080
23. Aggregate write-ins for special SUrpIUS fUNGS..........ccvvurererreenrreinncreecnsseesseesessesees | creeneeeens ) .0 ORI IR XXXt e (O 0
24, CommON CaPItAl STOCK........civiiieririeiscieie e bennens | ersesnrenes ) .0 O IR XXX trevreireinnies [t | seressessessssssesessssessesesnes
25.  Preferred Capital SLOCK...... ..ottt nes | crenteneeens ) .0 R IR XXXveiveririsies [t | eevesssse s
26. Gross paid in and contributed SUMPIUS..........ceeiueieieiirieeseese s ssessssesseeens | evsesssenes ) .0 O IR XXX trevreieinnins [ corernieiessesesissenesnins | seesssessessssssessessssessessessnes
27, SUMPIUS NOLES......ceoreereaieceeee sttt ettt ss st sssssentnen | crestssneens ) .9 R IR XXX teiverrisies [ | eevesisse e
28. Aggregate write-ins for other than special surplus funds
29.  Unassigned funds (SUMPIUS).........creurereererureeseeeeeeeeiseeeseeseeeseesessssssessseseesesssssessssesssssnnes
30. Less treasury stock, at cost:
30.1 .....0.000 shares common (value included in Line 24 §.......... (1) ISP ISR ) 0.9 ORI IR XXX treieireinies [ | sevesssssesss s sesse s snes
30.2 .....0.000 shares preferred (value included in Line 25 §.......... (0) FSSUURSTTRRTEN (RN D00, SO [T XXXovoeveirsiees [ eersiesensieeeesesiesesenies | eerevessssissssaessssssesessessnes
31. Total capital and surplus (Lines 23 to 29 minus Lin€ 30).........ccceererrerrererieieieieseniens | everreinns ) 0.9 ORI IR XXX eovivereinnns [ e 2,472,870,688 |............ 2,501,444,184
32. Total liabilities, capital and surplus (LIne€s 22 and 31)........ccccevevverrverievrcrerieseieeesieseen | eveerenvnes ), 9.0 GRS IO D,9,9, RN TN 5,259,074,624 | ............. 5,237,887,264
DETAILS OF WRITE-INS
2101. Postretirement LIaDilIHES. ..........c..rewereriririiriecieniessiesisesssesssessssessssessessssssins | sesssessssseees 327,724,905 | ..o | rervieeeinens 327,724,905 | ......cccooune 321,626,982
2102. Liability for UnCaShed ChECKS...........vucuurerrreereeerreireeessneseseessssssssssssesssssssssssssssessssssssnes | sevssssssssssssanes 9,693,422 | ...ovooeereiseeereeeneennnes | seeereeereesnnnes 9,693,422 | ..oovvvvrrrrirnn 9,754,576
2103. Advances to Providers 167,601,775 | s | e 167,601,775 | .ovvvvervrrenne 148,523,258
2198. Summary of remaining write-ins for Line 21 from overflow page..........cccocevveveeveeveveenes | ovveveieinnnns 34,894,418 | ..o (01 34,894,418 |......ccevnee. 32,353,596
2199. Totals (Lines 2101 thru 2103 plus 2198) (Line 21 @DOVE).......occverrireririenirirniirscnissineserenns | cenreeseesenes 539,914,520 | ..o [V 539,914,520 | .....ccoconens 512,258,412
2807, oottt eS| ££seeeR e st e et ee | Se£seenE st s st et eneta | sestseeesenes et ns st st | nrestaeess sttt enen
2302, oSSRkt | Hhse R Rt | Sebeeer e Rttt | eesbeees sttt | seertee st
2303, et E SRR R | £8seeeR e R R Rt R e | He£seenE st s st et ennta | sesteeet et et st eest st | nrestaeess ettt
2398. Summary of remaining write-ins for Line 23 from overflow page.........ccoveevevevveneniiens [evvrerreireee XXX | e ) 0.0, S
2399. Totals (Lines 2301 thru 2303 plus 2398) (Lin€ 23 @bOVE)......cceverrererernrenriseisessnessesessnnes | seessnesseseens D00, SO I 20,0, S RN (V1 0
2807, oot | HhseeR et R s | Sebee st Rttt | eesbeenes ettt | seeriee st
2802, oottt E R E et | £EseeeR e Rt R R | £efseesE Rt een et ernti | sesteest et et st eest st | srestaess ettt
2803, <o | Hhste R R bRt | Sebeee sttt | sesteens ettt | seerteees st
2898. Summary of remaining write-ins for Line 28 from overflow page..........coovevevveereeneeneneens | cerneeneneee XXX i [ e XXX
2899. Totals (Lines 2801 thru 2803 plus 2898) (Line 28 @bOVE).......oerrrerresireriarirsisrsnissessssnnes | sersssesneseens 0.0, SO I XXX overerernnns | cerrereesseensessesnnseseesneenns (1 0




saenentzstvacnst, 207ane BLUE CROSS BLUE SHIELD OF MICHIGAN
STATEMENT OF REVENUE AND EXPENSES

Current Year to Date

Prior Year to Date

1 2 3
Uncovered Total Total
1. MEMDEN MONINS. ..ottt | fnebiseneseninas D 0,9, SOOI [VTORRR 7,682,974 ..o, 7,595,007
2. Net premium income (including §.......... 0 non-health premium iNCOME).......c..cuvueieierisieesseie e | crreeessensenna D90 GO IS 1,574,894,614 | ....coccvevnee. 1,477,481,135
3. Change in unearned premium reserves and reserve for rate Credits...........ooveirieerieieieeesieeseniens | ceveieseeienns XXX oveveieisriens | v (53,855,638) | ....ccevrerirnnn (57,099,277)
4. Fee-for-service (netof $.......... 0 MEICAl EXPENSES)......vrverieireiiiiseiseisisisesse sttt esse st ssessnss | susssessessesns XXX trevreiriinniens | erreineiesesiessssessssssesenssens | e sssssns
5. RISKTBVENUE. ...ttt bbbttt | sribnisnises XXXttt | e | e
6.  Aggregate write-ins for other health care related reVENUES...........coovcviveieiiirieee e sisnes | erreiesseneena XXXoveveiereriens | v (0 TR 0
7. Aggregate write-ins for other Non-health FEVENUES............cccviveieiceieeeseeseseesseseesssesessssnsens | eenersenns s XK urisnrsneesierines | orersesssssssesssssssassessessnsenns {0 R 0
8. Total revenuES (LINES 210 7)...cuucuieieiiiriieieseisseeissese st ssessessssssssssssssssssessessssessesssssssessess | soessessssessess KKK urersersernnsenies | serssessessesenne 1,521,038,976 | ...cooovvevrnene 1,420,381,858
Hospital and Medical:
9. HoSpItal/MediCal DENEMLS..........couuurrvirriirriieriieeiserii ittt | eesseerissesesens st senssnenteneies | eesieeseseneenas 1,175,920,283 | ......ccccooe. 1,032,958,758
10, Other ProfESSIONAI SEIVICES.........ceviiiectiicreieicee sttt ettt ae bbb es st bbb s s sssssaebnes | sebesesssetesssesessssesessssebessnes | ebessssesessssnsesns 21,804,468 | ........cccovvernee. 21,718,376
11, OULSIAE FEFRITAIS. ... bbb | sobbsb bbbttt | srbbansb bbb e | ersbansb s
12, EMErgency ro0m @NA OUL-Of-GIBQ............ccciueuriiieiiiiieieiee sttt s b ae bbb sesessssass | 4ebsstesessssesessssesessssssebsssetesans | evstesessssessssssesessssesessnsetesans | sessesesassesessssssesassesesesssesanans
13, PrESCPHON AIUGS.....cvviviieiiictetccte sttt ettt bbb st s s s s s bbbt essnseans | sessnsesessnaesessssesessnsesesansetenans | svssesessesessanes 198,755,634 | ....coccvevenree 240,439,987
14.  Aggregate write-ins for other hospital and MEICAL............cccvueveiiieeiiceeece e snsiens | ceeresss e es e be s 0 [ oo 0 | s 0
15.  Incentive pool, withhold adjustments and BONUS @MOUNLS..............ccceueiieiricieieie e [ eeneresssssiesessseressssesensssesensns | sveresssssesssssesns 6,545,326 | ......cccvevrirnnnn 4,220,826
16, SUDLOLAI (LINES 10 15).....currireeiriiirriiicriresie ittt eniens | conesssesssses s ses st (U A 1,403,025,711 | covvvorvs 1,299,337,947
Less:
17, Nt rEINSUTANCE TBCOVEIES.........ouvvuiiiieiiiiitiisiisisessssiss bbb | snbtssbissbt sttt snsssnssnnes | eobenssensssnsssnsssnssenssenssenssenses | onssonsssnssnssnsssssssssssssnssnes
18.  Total hospital and medical (LINES 16 MINUS 17).......c.ccuiueveeieieeie ettt ssseseesessssens | sesssssssssesesssssesssessessesanes (01 I 1,403,025,711 | e 1,299,337,947
19, NON-DEAI ClAIMS (NEL)......cvuieieeeieceseee ettt sttt s s b s s ssessssssaens | stsbessesnsssessesssssssssesnsastess | ctessesssessessssssssssessnssssessesnss | seesssssssssssssessessssessesesassenes
20. Claims adjustment expenses, including $.....15,478,045 cost CONtAINMENt EXPENSES..........c..cvvrverereereseeens | cevreiersessssssesssssssssessssseses | cevsessesssssssssnsens 44,660,609 | .......ccovrernnen 41,926,660
21, General adminIStrative BXPENSES..........c..cvevieieeieeieiee ettt tes et sse s st essesstessesans | essesessessesinsessesssssessessnsnans | sressessesissesseses 116,407,795 | ..cocvvverernn 94,505,696
22. Increase in reserves for life and accident and health contracts (including §.......... 0
iNCrease in reSEIVES fOr I8 ONIY).........ccvururiiierireieiieeire ettt ettt essentnens | ensssssesssssenssesssssenssnssnssessenss | srssssssssssessenens (44,600,000) | .coveverreenennns (36,683,000)
23.  Total underwriting deductions (LINes 18 throUgh 22)..............ceuiiueieicieieiceiesee et sens | evsesisssssesesssssesssssssssssssenans [ 1,519,494,115 | oo 1,399,087,303
24.  Net underwriting gain or (I0SS) (LINES 8 MINUS 23)........c.vvurrurerirnrinrereiieesneeseeesssesssssessssessssssessessssssssssssessns | sssssssssssssas 0 O [P 1,544,861 [ oo 21,294,555
25, Netinvestment iNCOME BAMEM............ccovviuiueiiiieiieie ettt se s s s sessssnns | stessssessssesessssnsesasssesessnsesanss | sessesessssesesssesns 48,189,624 | .........coevevnne. 42,974,897
26. Net realized capital gains (losses) less capital gains tax of $.....1,811,332.........ccurrvvrivieirineieniiessiesinns | cosssisssssssisssssssesssssssssssssens | sessssssssssssssassses 7245328 | ..o 2,248,848
27.  Netinvestment gains or (I0SSES) (LINES 25 PIUS 26)...........evererrurereerrereireieeeneireeseeseeseeeessssessseesessessssssesees | sessessssessssssssssssssssssssssessans [ I 55,434,952 | .o 45,223,745
28. Net gain or (loss) from agents' or premium balances charged off [(amount recovered
E I 0) (amount charged off §.......... 0)-rereereese sttt sttt | seessen sttt nes | eessnss ettt ens | oessees sttt
29. Aggregate write-ins for Other iNCOME OF EXPENSES..........viururrerririrrrieeseeseeesesseesesssesseesessesssssessessesssesssssesess | sesssssssessssssssssssssssssssssessans (O I 4,717,259 | oo 5,510,299
30. Netincome or (loss) after capital gains tax and before all other federal income taxes
(Lines 24 plus 27 PIUS 28 PIUS 29).......c.vurvriiireieieieiieisie ettt st bessssssns | sbsssssessesas XXX oveverveiiens | o 61,697,072 | coovvvveeren. 72,028,599
31.  Federal and foreign inCOME taXxes INCUITE............ccviveieeieieieie ettt assenas | ssreseesssaees D, 0. N [P 7,283,668 | ......cccovue 13,420,788
32, Netincome (10SS) (LINES 30 MINUS 31)......ucvuiuiuieiiiiicieiese ettt ss s sntensens | sentessesesanes XXX ovevervsiiens | v 54,413,404 | .o 58,607,811
DETAILS OF WRITE-INS
08071, ettt R R ARttt nnens | ebetennensnenn XXX otvteireereinenee | rereinemnsneeeensieseenssssesessens | seensesssesessstssessssssessesssanees
0B02. ...oovereeeeeerseesseess st | eerieneseenen XXX evvtereireeenns | reeerieseesessseissssesssessiens | cosressesssesssessssesesesssenees
0603, oot R ARttt nnenn | sentennenseenn XXX vrevreieinnines | eoreineiniesessnssessnsssesnsinns | e ssesens
0698. Summary of remaining write-ins for Line 6 from oVerflow PAgE.........ovuuverurerirniineiieieisseisseeesssessessessseses | seressssesesses D0 O LR (0 TR 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (LINE 6 @DOVE).......ueererrerrrrerrsressisssasessessessssssessssssssssssssssssssassssssess | seressssssssans XXXKoirerrerernnnes | vvennremsessessse s serssenens {0 0
07070, ettt R R R ARttt nnenn | ebrneennenseenn XXX vrvvreieineines | eereineinineseinesesesensssseensines | coneensssseenssssssesssesssesesnssens
0702, oS R ARttt ennenn | Shntenneneeenn XXX vrtereieineinen | eoeeneinisieiseneseinessseseeneines | e seeeees

07083. ...

0798. Summary of remaining write-ins for Line 7 from overflow page

0799. Totals (Lines 0701 thru 0703 plus 0798) (LINE 7 @DOVE).......ucerererruraresresesesanessessessnsssessessessnssssssesssssnsssesees | sesessssssesees XXXKioeirenrrnnnes | rrenersmsessesssessessse s {0 R 0
) OO O OO OOV PP OO PRSPPI DO OO OT
72O O OO OO OO SOT PP OO PRSPPI DO SRR
0O DO OT OO OSSOV PP OP OO ROPPTIR DO OO OT
1498. Summary of remaining write-ins for Line 14 from OVErfloW PAgE..........oceruriierrerririierineeeeeseiseiseeseiesinees | ceveeesseesseensssesssssseesessssees 0 (0 U 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 @DOVE).......ciriiieiriirieiesiissisisnsssessesenssssssesssssesssessssssssnses | sessesssssssssssssssssassssssessessas [0 {0 R 0
2901, MiISCEIIANEOUS INCOME........vveiviiiceetcicte ettt sttt st ss et s s et ssas b s s sssesss et sessssessssssesansetass | sesssssetesessesesssssesessnsessssnsases | tesessesessssssessseens 4717259 | oo 5,510,299
2002, oottt R ARt | HeREeeR R Rt Rt Rt nent | eeeE Rttt | Sees iRt
2003, oottt E SRR R R b | HERE e R R Rt Rt nents | eeeE bR e bt | Seeseen et
2998. Summary of remaining write-ins for Ling 29 from oVerfloW PAgE.........cceiuiiieiciiiieicieieieees et | evreniessiesis s 0 | oo 0 [ oo 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LiNE 29 DOVE)..........ccerurrrsireeunirsneressenssssesssesssssesssssesssnessesssssnsss | eossesssssssssssssssssssssssssssees (O IS 4,717,259 | oo 5,510,299




Statement as of March 31, 2007 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

Current Year Prior Year ’
CAPITAL AND SURPLUS ACCOUNT to Date To Date Prior Year
33.  Capital and SUrplUS Prior TEPOIING YEAT...........ccvvvevrrvereieerieieeeeses ettt sses s besas s ssesssssssenaes | saessesissessesas 2,501,444,184 | ................. 2,461,020,869 | ................. 2,461,020,869
34, Netincome or (I0SS) froM LINE 32..........ciuiviveeiieieeieeteee ettt stenans | stevsesissessesesenes 54,413,404 | ..ocoovrene 58,607,811 | cooveerriern 158,926,121
35.  Change in valuation basis of aggregate policy and ClAIM FESEIVES...........vvrirrrerreninririreiesnsessssesssesssssses | sessesssssssssesssesssssssssesssssassss | sesssssssssessasssssessessessssssessoss | sessessessssssessessasssssessassensanens
36. Change in net unrealized capital gains (losses) less capital gains tax of §.......... 0. | e 22,354,631 | oo 8,716,218 | ..coeveee 72,044,156
37. Change in net unrealized foreign exchange capital gain or (loss)
38.  Change in net deferred INCOME taX..........cuu et es ettt ensssnnes | sesessessesssessssesseens 101,350 | oo (684,254) | ...oovereeenes 3,476,043
39.  Change in NONAAMILIE @SSELS........c.rvrriereerirririireereisireesss ettt ssenssessessesssnssessassnens | sessessessnsssnssns (105,442,881) | oooovvrerrrcenes (52,502,218) | ..eovvrrerverrenns (195,293,005)
40.  Change in UNAUNOMZEM FBINSUIANCE. ...........crurerrerereeesreseesseeesesseesseesesseessssasesessessessssssessessesssessessessnssessesss | senessessassssssessassassnssessessassns | sestessssssessessasssessessessansnssnsss | sesessmsssssnsssessassssnsssessansanens
41, ChaNGE iN TEASUIY SEOCK.......cuuceurerieceeieisees ettt e as sttt s et s bbb s bbb sens | 2esebsessestaebsessestenb et sestessantans | sestetssesessessasssessessentenssessents | sbsessestastsnssessessassessessantnenns
42, ChanGE iN SUIPIUS NMOES.... ... ceucuuririecereiseiseeseete et seseeesse st sseseaseese st s et es e st essens e sess st ens e ssessessanssnssans | 2esessessasssssessassastanssessassastane | sestesssssssssessassssssessestansnessnsss | sesessessssnsssmssessssnsssnssanssnenns
43.  Cumulative effect of changes in aCCOUNLING PHINCIPIES...........vuururriririerireiieceseire et steseseseesessseteesees | sesessessesssssssssessesssssessessestns | sestessssssessessasssessnssessasssssesss | sesessmssassssssessassnssssssnssassnsnns
44. Capital changes:
B4.1 PIA IN..ctrivireetereseesi et eess et | HeRE Rkt R e nents | ettt | eeeseen et
44.2 Transferred from sUrplus (StOCK DIVIAEN)..........c.cuiueiuiiiiiiieiieicteie ettt snsens | sessessesssssssessesssssssesssssssessesss | essesssessessessssessesssessessesnss | sesessessesssessessesssssssessesnsanea
44,3 TranSTEITEA 10 SUPIUS......c.iveveiieiiieie ettt ettt sttt bbb s st nsenas | 4essessessessnsessessssestessesentessenss | essesssassessessnsessesssssessesnsss | sesssessessessssessessessnsessesnsanees
45.  Surplus adjustments:
45,1 PAIA IN.vtvrvtreeeiesese stttk | SeRE bbbttt | ettt | eeesee st
45.2 Transferred to capital (STOCK DIVIAENG)..........ceviieiiiieieeieiee ettt sssesseses | sesessessssssessesssssssassesssssstesses | stsesssssssessessssssessessssessessnsens | sssessssessesssssssessessssessessessnsns
45.3 Transferred from CAPILAL.........ccviuiieie ettt b st nae | Sessessessessssenses et s tessebentessense | ebsesnsestes et st en s e tensessesnts | nesnesentes et e s ettt
46. Dividends to stockholders
47.  Aggregate write-ins for gains or (I0SSES) iN SUMPIUS.........ucveviveiieiiieiieieiseie et ssssesse s esssessesses | ssessessssessesssssssessasssssssassens [0 PR [ 1,270,000
48. Net change in capital and SUrPIUS (LINES 34 10 47).......ccvvierriinieieiesieessiese e sssessessssens | sssesssssssessesinsns (28,573,496) | ...coovverrrrrrinnns 14,137,557 | oo 40,423,315
49. Capital and surplus end of reporting period (LiNe 33 PIUS 48).........cccueveirrineiriieinieieisssseseessseseesssesses | coveseesseennes 2,472,870,688 | ....ccovvrvee. 2,475,158,426 | .......cov.... 2,501,444,184
DETAILS OF WRITE-INS
4701, Additional PENSION LIADIIIEY...........c.ciiveieeiiiiieicics ettt sae st nas | evssssssessessssestes e sssessesasssnas | sebessessesssessessssessssaesnssntenies | sresissessesesssenans 1,270,000
AT02. oot R Rt | e R ettt | Seebi Rttt eens | Shieen bt
AT03. oAt | HEseee R st een st nt e | Seetseent sttt eens | Sfseene ettt
4798. Summary of remaining write-ins for Line 47 from OVEMlOW PAGE........c.oveurrieriunrieireineineiseiieeiseieieessensenees | ceseeessessssessssssssssesssesseseans 0 | oo 0 [ oo 0
4799. Totals (Lines 4701 thru 4703 plus 4798) (LiNE 47 @DOVE)........cueuirerrrerireninssseressesesssessenesessssenssssssssssssns | oserssssssssessssssssssssssssssssssens 0 | oo 0 | s 1,270,000




Statement as of March 31, 2007 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

CASH FLOW

Currerlt Year Prior Yegr Ended
to Date December 31
CASH FROM OPERATIONS
1. Premiums cOlleCted Net Of FBINSUTANCE. ..........c.evivcieeece ettt st b st sassaessessssessesans | essssssessesnsas 1,581,603,566 | .....cccovvernee. 5,842,436,189
2. NEUINVESIMENT INCOME......ceuieieeieieeieei ettt bbb b bbbt nbns | ebsessestssessestesens 59,237,892 | ...vvrriireinn 182,723,802
3. MISCEIIANEOUS INCOME..........cviiiiiiiiecteteete ittt s bbb s bbb bbb s s a bbb s st bt a ettt s sttt n s 190,515,937 80,997,228
4. TOtal (LINES 1 TTOUGN 3).....euuieriuieiicieisiieeise ettt bbbttt | baebsessntnenenes 1,831,357,395 | ooovvvriin. 6,106,157,219
5. Benefit and 0SS related PAYMENLS. ..........ccvieeieicieee ettt ettt st s st en s bnssnaenes | sensnseseesnsanes 1,331,880,773 | e 5,112,065,670
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES............cceiiiiiiiieiiicieie e sississsenes | cersssesessssese st ssssssessens | esessssssessesssssssessssssessessssenes
7. Commissions, expenses paid and aggregate write-ins for dEAUCHONS............ccovriierinriniinrnie st sssssssenes | cesessnssssssssessns 196,336,804 | ...coovvvveernne 704,775,320
8. Dividends Paid t0 POICYNOIAETS..........c.iuiieeiiiiieie ettt s bbbt s bbb bbb s s st s nts | sebastessesstessessesensessessnssnsensense | ebsesssbessessesesan s e st en s bnee
9. Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital Gains (I0SSES)........vrrrerermrerrrnrereirrernrereirerssneees (308,666) | .... 31,498,032
10.  Total (Lines 5 through 9).........ccvevreenvnireirernenn. .1,527,908,911 ...5,848,339,022
11, Net cash from operations (Line 4 MINUS LINE 10).........ccouiiuriiiiieieiieicieie ettt bbb snsnees 303,448,484 257,818,197
CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:
12,1 BONGS...coueeeeiaiti iRttt | sebsenieni e 1,473,593,003 | ...ccovvrrrnene 4,798,867,854
12,2 SHOCKS. .. reurereeceeie ettt s8££ttt en e tnns | essestenenstentenens 141,082,280 | coovvererrrrrieenns 187,482,913
12,3 MOMGAGE I0ANS........covieieeiicee ettt ettt bbb s bbb bbb a bbb st bbb bbb bbb bRt et s bt bann
124 Real estate....
12.5  OthEr INVESIEA @SSELS........vvucvuiirieeciscieteeeis ek
12.6 Net gains or (losses) on cash, cash equivalents and ShOM-tErM INVESIMENLS............c.cociiiiiiieicceee et | et sssesies | sotessssssese s sss et s snae
12.7  MISCEIIANEOUS PIOCEEAS........cocvviieeiiieitete ittt ettt bbbt bbb s sttt se b bt a bbb bbbt s e bt s s b et s sessbesesnsesasantes | cbessssesessssetessssesessssntessnsesessnse | sesetessssssessssetesessesesssantetensnsens
12.8  Total investment proceeds (LINES 12.110 12.7)........cuiueiiieieceeeeeetee ettt en s ssenes | sssessessesssanes 1,614,675,283 | ...ccovvverene. 4,986,350,767
13.  Cost of investments acquired (long-term only):
1301 BOMAS...ceeeeie ettt ettt e bbb bR f AR R RS AR ARkt E bt nt st enen | sebsessententineaa 1,487,752,746 | ....ccovvvveenen. 5,002,703,978
13.2 199,376,494 559,123,323
13,3 MOMGAGE I0BNS........ocveieeiiiciiie ettt b s bbb s st b b s bbb st s bbbt s bt ensesaens | sbsssstessesastesses s bessessesnsansenses | sbtesaebastes s e s s st s st
1314 REAIESIAB. ..ottt R bbb s et bt b b a s s et s tesessnnetennns | stebesesesesntetesn et s snsetennresene | bessebesesesesisserenes 33,133,485
13.5  ONEr INVESIEA @SSELS......uceuieiirciriieiiete ettt nbns | sebsenbesbnebanesentnian 2,440,748 | ..o 11,833,448
13.6  MISCEIIANEOUS @PPIICALIONS. .......cveceerercieireiei ettt s et n s s eses e sennennees | sesessssessnsssssnsessssnsansennssnsenses | srnssssssessesssnnes 165,800,762
13.7 Total investments acquired (LINES 13.110 13.6)......cuiviiriiieiiriiese ettt sess st sssessesnns | ssssssessesssanes 1,689,569,988 | ....cccovvvuen. 5,772,594,996
14.  Netincrease (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @nd LINE 14)........ccccuieieieiiiniseeissese ettt ssessns
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOLES, CAPILAI NOLES.......vveveiiieeicicieie ettt bbb bbb bbbt en b s s st | ebsssastessessntessessnsensessessnsansanses | snbessesassessesssssnsasses et ansessesntes
16.2 Capital and paid in SUPIUS, €SS trEASUNY STOCK. .......... ittt ettt ssessenes | Sressestessanssessessentnesessensensnsses | fresseesastssssssestensasssessessantaneans
16.3 BOIMOWEH FUNGS. ..ottt bbbttt | ebsenb et bsee s bees 50,103,648 | ....ccvvvrrrrircnnns 46,118,146
16.4 Net deposits on deposit-type contracts and other INSUrANCE ADIIIES. ..ot earesis | reesesteesssssesseesesssseessestenssesses | resseesastesssssessessssssessessansneans
16.5  DIVIAENAS 10 STOCKNOITELS.........ouiviivairciiieieiii sttt | Hreesenb st b e s bbbt enies | esiessent bbb
16.6 Other cash provided (applied)... (21,777512)| . ..(57,653,539)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6)..........c.cccvevrveverererirnnnes 28,326,136 (11,535,393)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus LiNg 17)......c.cccveureerenienenrineneneens | coeerneeseenseeneenns 256,879,915 | ..o (539,961,425)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI.......oviveiveiicici sttt bttt b st ss b entessenas | ersssssessesnsenseses (95,494,281) | ...coocvvrrernan 444,467,144
19.2 End of period (LN 18 PIUS LINE 19.1)........iuiuiiieiiiieieisieetectse ettt nennsaens | aeesestesenessassnsens 161,385,634 | oo (95,494,281)

Note: Supplemental disclosures of cash flow information for non-cash transactions:

[ 20.0001

............................................................................................................................................................................................................................................ ——




Statement as of March 31, 2007 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

EXHIBIT OF PREMIUMS, E

NROLLMENT AND UTILIZATION
5 6

1 Comprehensive (Hospital & Medical) 4 7 8 9 10
2 Medicare Vision Dental Federal Employees Title XVIII Title XIX
Total Individual Group Supplement Only Only Health Benefit Plan Medicare Medicaid Other

Total Members at End of:

1o PHOT YEAI. ..o sessenesns | sreseesssnsseseneons 2,569,448 |....ooovovvrrrerinns 124,071 | 1,157,186 | ..oveeeernriene 214,937 | 4,005 | .o 20,214 | 76,888 | ..o 30,427 | oo | e 941,630
2. FIrSt QUAMEN. ... | s 2543477 | .o, 135,290 | oovirirrieienenne 1,141,991 | 212,554 | .o 3484 | 18,145 | .ivoeccrieniinns 80,300 [ .overreerrirriinnns 48,876 | .ooooveenerireceerineesieniiees | e 904,837
3. SECONd QUAMET ... [ ceoesiesere s 0 | ettt | ereeesi st | fere ettt en s | Seesese s e et seen e | Siesese e ss st e st R enes | Shinaene st s st s enienes | £hbeneene st ene e siens | sebne e se st ne s | eresene st
4. Third QUAME......cooeviecieierceeere e | eerteseseiensess s 0 [ ot | et | ettt | s esb ettt | Siesb e st n et | Shere et ne et n e st nens | ehbesinni et iens | eebneen st | eresess st
5. Current Year

Hospital Patient Days Incurred

Number of Inpatient AdMISSIONS.........cccoirririssiiiirninens

Health Premiums Written (a)

Life Premiums Direct.............

Property/Casualty Premiums Wrtten...........cccocvverereirenn

Health Premiums Earned.......

Property/Casualty Premiums Earned............cccoovieverennnnn

Amount Paid for Provision of Health Care Services............

Amount Incurred for Provision of Health Care Services......

1,362,931,774

1,403,025,711

.................. 962,434,522

.................. 961,794,497

.................. 104,079,025

.................. 108,588,020

...................... 2,851,034

...................... 2,957,375

.................... 17,250,641

.................... 17,800,446

.................... 65,991,766

.................... 69,002,400

.................... 82,625,903

.................. 110,192,994

.................... 50,101,755

.................... 49,257,941

For health premiums written: Amount of Medicare Title XVIII exempt from state taxes or fees §.......... 0




Statement as of March 31, 2007 of the BLUE CROSS BLUE SHIELD OF MICHIGAN
CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

Aging Analysis of Unpaid Claims
3

1 2 4 5 6 7
Account 1-30 Days 31-60 Days 61-90 Days 91-120 Days Over 120 Days Total
Claims Unpaid (Reported)
0399999. Aggregate Accounts Not Individually Listed-COVEred...........ocovrererrerrsrsrerresreresrsessessesneenes [ oo ssesseenees 38,180,238 | ....oovveerveeseressr e 4258722 | oo L PR I 42 461,445

0499999. SubtOtalS........coocvverviirrircsririr s

...38,180,238 | .

4,258,722 ] ....

A

..42,461,445

0599999. Unreported Claims and Other Claim Reserves

0799999. Total Claims Unpaid

0899999. Accrued Medical Incentive Pool and Bonus Amounts

....... 10,635,372




Statement as of March 31, 2007 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

Claims Paid Year to Date Liability End of Current Quarter 5 6
1 2 3 4 Estimated Claim Reserve
On Claims Incurred On Claims On Claims Unpaid On Claims Claims Incurred and Claim Liability
Prior to January 1 Incurred During December 31 of Incurred During in Prior Years December 31 of
Line of Business of Current Year the Year Prior Year the Year (Columns 1 +3) Prior Year

1. Comprehensive (hospital aNd MEAICAL)..........cevereriirieiriieiee ettt b e ssebsnes | nebstessessesnsessassnsnes 344,229,800 |....cocvvereiriririannnns 695,791,401 | .o 49,157,105 | .o 370,815,994 |...coooveieeieerieis 393,386,905 |...cocvrrerreirririrennns 421,313,091
2. MEdiCAre SUPPIBMENL........c.ivieiieiiiie ettt bbbt s bbb bbb s bbbt n s bt nae | siebsnsentesses st en s snes 46,539,614 |..ocvocvereeee, 57,539,411 | oo 8,217,951 | .o, 58,409,480 |....ccoevervirerererinns 54,757,565 | ...ccvvvvrrererrererrennns 62,118,436
3L DBNAI ONIY ..ottt bbb bR bt bbb et bbbt s bbb see st | stebeetstes st es s snaaen 2,602,594 |....coovriieen. 14,558,047 | oo 459,751 | oo 3ABATAT | 3,152,345 | .o 3,374,693
4. VISION ONIY.ttitiiiireieeiii sttt s e8RS R ARtk e R st entens | enieterente st n et n e 650,374 | ..o 2,200,660 | .cvoovrrrieieriereeiennns 64,135 | oo F 0 O 714,509 | .o 682,967
5. Federal Employees Health Benefits Plan PremiUmS...........ccociuiiiiiiiiieieieiseeie sttt ssesssssnsesses | sssessssessesssssssessesssns 19,421,301 | ovoieereseesrinas 46,570,465 |...coovvrrereiereieis 8,381,118 | .o, 24,963,786 |....ccoeverrrrerererinnnn 27,802,419 | .o 30,334,270
6. TIIE XV = MEBAICAIE. .......ocvvcveivieeictiieie ettt bbb bbbt bbb s bbb e bt aess s b estes s bt | sbsssstessesassensesessansaen 28,246,409 |....ccoovvrererereiennns 54,379,494 | ...ooovvveveeierernn 26,742,535 | ..coovviriieieereinns 58,454,288 |.....coevvevvireierernnns 54,988,944 |.....coevvererreins 57,629,732
T. THIE XIX = MEBAICAIT. ... ..cvoveeiececeeceesctete ettt ettt st e e st s b b s s ss st stes st essesssbnsessessnsssassess | ebsesessesssssssssssssessssassassessssassessnsans | sbsesossassesssssssessesestessassssesssssassnssns | sosssssessssssessessssesssssesssssstassesnsns | stestessessssosssssesssssstessessssessesesssans | seesssssesssssssessesssessesessssassessnsand [0 T 28,954,710
8. ONEINEAIN. ... R ettt n Rttt st tns | srsetntensens et enten et et 2,262,568 |...covirireiisiieiins 47,839,187 [ oo 173,452 | .o 32,501,699 | ..o 2,436,020 | .o 4,564,255
9. Health SUDLOAl (LINES 110 8).....uvuiiieiieicictee ettt bt s st b st s s bsnsns | devsesssssnssssssssssnsenaas 444,042,660 | ....ccooovevrvrerenn. 918,878,665 | ...coeveererecria, 93,196,047 | ..o 549,335,166 | ...ooooerererireriaes 537,238,707 | ..o 608,972,154
10.  HEAlthCAre rECEIVADIES ()........cevueveieeieicice ettt se e st bbb es s ssessssnsans | evsnsssessesessossesessensans 10,441,679 |.ovovveereerceennns TA064,864 | ...t | crrnsieies e eaenns | errereren et enees 10,441,679 | .ooveeeeeeeeeee e
T, OFNEE NON-NEAIN. ..o b8 Rt s s n st en s et ebns | Hesessessesastesse s et enses e s et s e s sensantes | 4rsessesantesses e tense s bt ensessesntantesaes | stsetentessesetens e st et n s s s s et st s e tns | Sbstensesiet e s en s et et antens et et e e s etntens | srensentensetnnten ettt n st 0 [
12. Medical incentive Po0IS aNd DONUS AMOUNS............cciuiieiieiciieie ettt sttt bbb sns s s ensesesns | sbsessstessessssnsessessessnsessesssssntanntns | sbsssessessssnsessessessnsansessntas 10,449 | oo | e 10,635,372 | .ot {0 4,100,495
13, TOAIS .ttt ettt ettt bttt et ettt s bt et b e Rt et b sttt b bt et s st et nt bt et ense st ntessensensntentes | drebietntentesntentessenas 433,600,981 | ..oooveriierea 844,824,250 | ....cooovevreverirnnn 93,196,047 | ..o 559,970,538 | ....oovveriireians 526,797,028 | ....ccoovvvireierranan 613,072,649
(@) Excludes§.......... 0 loans or advances to providers not yet expensed.




Statement as of March 31, 2007 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

NOTES TO FINANCIAL STATEMENTS

NOTES TO STATUTORY BASIS FINANCIAL STATEMENTS

FOR PERIOD ENDED MARCH 31, 2007

1.

SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

A. Accounting Practices

In accordance with Michigan Public Act 350 of 1980 and amended by Act 59 of 2003, the financial
statements of Blue Cross Blue Shield of Michigan (BCBSM or the “Company”) are presented on the basis of
accounting practices prescribed or permitted by the Michigan Office of Financial and Insurance Services
(“OFIS”). Prior to Act 59, BCBSM was required to prepare its Annual Statement in accordance with
accounting principles generally accepted in the United States of America (“GAAP”).

OFIS recognizes only statutory accounting practices prescribed or permitted by the State of Michigan for
determining and reporting the financial condition and results of operations of an insurance company. OFIS
adopted the National Association of Insurance Commissioners’ Accounting Practices and Procedures
Manual (“NAIC SAP”) as the basis for its statutory accounting practices without exception. Also, the
Commissioner of OFIS has the right to permit other specific practices that may deviate from prescribed
practices. In accordance with Act 59, the Company, in agreement with OFIS, adopted a three-year plan
allowing transition of its reporting from GAAP to NAIC SAP. The last year under the transition plan was
2006. The current year results have been prepared in conformity with accounting practices prescribed or
permitted by OFIS. The transition plan began with the statutory filing for the first quarter ended March 31,
2004.

The Company uses the equity method and follows NAIC SAP in valuing its subsidiaries. In accordance with
SSAP No. 68, Business Combinations and Goodwill, the Company reports its investments in subsidiaries
inclusive of related goodwill balances. Included in the Company’s common stock balance are the
investments in Blue Care Network of Michigan, The Accident Fund Insurance Company of America,
DenteMax, LifeSecure,and Michigan Health Insurance Company (MHIC). As of March 31, 2007 the
breakdown between goodwill and investments in subsidiaries is shown on the following page.

Statement Value

Common Stock Investments in Subsidiaries:

Investment in BCNM* $ 222,898,036
Investment in AFICA 494,623,473
AFICA goodwill 44,981,325
Investment in DenteMax 12,889,590
DenteMax goodwiill 930,825
Investment in Lifesecure 22,829,000
Investment in MHIC 4,257,171
MHIC goodwill 22,677,986
Amount included in common stock $ 826,087,406
Summary:
Investment in Subsidiaries $ 757,497,270
Goodwiill 68,590,136
Total $ 826,087,406

* Includes investments in BCNM, Blue Care of Michigan, Blue Care Network Medical
Malpractice Self-Insurance Trust, Blue Care Network Stop-Loss, and Casualty Self-
Insurance Trust

As of March 31, 2007 the Company’s goodwill balances were fully admissible. The goodwill limitation
calculated based on the SSAP 68 was $233.7 million and the Company’s actual goodwill balance was $68.6
million, resulting in a fully admitted asset.

The investment balances shown above for the Company’s investments in insurance SCA entities, BCN,
AFICA, LSl,and MHIC are reported based on the underlying statutory equity of these entities.
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Statement as of March 31, 2007 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

NOTES TO FINANCIAL STATEMENTS

A B C A+D
100%
GAAPEquity SAPEquity  Adjustment  Statement Value
Investrment in BON 362400036 222898036 (139,511,000 222,898,036
Imestment in AFICA* 566,881,473 494623473  (72,258,000)  494,623473
Inestments in MHIC 4,906,171 4,257,171 (649,000) 4,257,171
Imestment in LS 28,030,000 22,829,000 (5201,000) 22,829,000

A reconciliation of the Company’s net income and surplus between GAAP, NAIC-SAP and practices
prescribed and permitted by the OFIS is shown below (in thousands):

GAAP net income, March 31, 2007 $ 58,982
Add (Deduct) GAAP to Statutory differences
Sale-leaseback adjustments (507)
Affiliates’ earnings shown under change in unrealized capital gain line (18,569)
Deferred implementation premiums expensed for SAP 11,651
Non-\vested retiree pension expenses 2,856
Deferred tax credits not allowed for SAP
Statutory net income, March 31, 2007 $ 54,413
GAAP surplus, March 31, 2007 $ 2,671,674
Add Sale-leaseback adjustments 66,246
Less:Sale-Leaseback deferred tax asset (13,249)
Less Goodwill amortization (22,688)
Less Bonds and preferred stock market value adjustment (1,483)
Add(Deduct) bond adjustment net of tax (10,400)
Add(Deduct) Assets or liabilities not admitted for SAP accounting
Premiums receivables (5,926)
Other invested assets (6,541)
Investment in subsidiaries (226,083)
Furniture, fixtures and automobiles (14,370)
Retiree health obligation 142,130
PHA Hospital payment (20,971)
Retiree pension asset (99,390)
Non-admitted portion of advances to providers (41,578)
Deferred tax asset non admitted (68,395)
Electronic data processing equipment and software (91,099)
Health care receivables (7,091)
Prepaid and other assets (5,729)
Miscellaneous receivables (8,402)
Total SAP adjustments (435,019)
Add Pension adjustments (FASB 158 not adopted by SAP) 236,216
Subtotal after FASB 158 pension adjustment (198,803)
Statutory surplus, March 31, 2007 $ 2,472,871
Risk based capital percentage 711%
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NOTES TO FINANCIAL STATEMENTS

B. Use of Estimates in the Preparation of the Financial Statements

The preparation of statutory-basis financial statements requires management to make estimates and
assumptions that affect the reported amounts of assets and liabilities and disclosures of contingent assets
and liabilities at the date of the statutory-basis financial statements and the reported amounts of revenue
and expenses during the period. Actual results could differ from those estimates.

C. Accounting Policy

1. Short-term investments and cash equivalents are recorded at amortized cost, which approximates market
value, and include commercial paper, certificates of deposits, and other readily marketable investments
with initial maturities less than one year for short-term investments and three months or less for cash
equivalents.

2. Bonds not backed by other loans that have an NAIC designation of one or two are stated at amortized
cost using the interest method. Bonds with an NAIC designation of three or higher are carried at the
lower of amortized cost or fair market value.

3. Common stocks are valued as prescribed by the Securities Valuation Office (“SVO”) of the NAIC.
Changes in unrealized appreciation and depreciation in the value of common stocks are reflected as
direct increases or decreases in surplus.

4. Preferred Stocks are stated at book value for NAIC classes one and two and lower of book value or
market for NAIC classes three through six.

Mortgage loans on real estate — NOT APPLICABLE

Loan-backed securities are stated at either amortized cost or the lower of amortized cost or fair value.
Premiums and discounts on loan-backed bonds and structured securities are amortized using the
retrospective method based on anticipated prepayments at the date of purchase. Prepayment
assumptions are obtained from broker dealer survey values or internal estimates. Changes in estimated
cash flows from the original purchases assumptions are accounted for using the retrospective method.

Investment in subsidiaries and goodwill- The Company uses the equity method and follows NAIC SAP in
valuing its subsidiaries.

5. Investments in joint ventures, partnerships and limited liability companies- The Company has minor
ownership interests in partnerships or limited liability companies. The company carries the investment in
partnership based on the underlying audited GAAP equity of the partnership.

6. Derivatives — NOT APPLICABLE

A liability for premium deficiency losses is recognized when it is probable that expected claim losses and
allocable administrative expenses will exceed future premiums on existing health and other contracts
without consideration of investment income. For purposes of premium deficiency losses, contracts are
grouped in a manner consistent with the Company’s method of acquiring, servicing and measuring the
profitability of such contracts. Premium deficiency losses are generally released over the period that the
contract is in a loss position. The Company did not consider investment income as a factor in the
premium deficiency calculation.

The liability for incurred but unpaid and unreported medical and hospital claims is accrued in the period
during which the services are provided, and includes actuarial estimates of services performed which
have not been reported by providers to BCBSM. Such estimates are based on historical claims
experience modified for current trends and changes in benefits provided. Revisions in actuarial
estimates are reported in the period in which they arise

7. Real Estate — Real property occupied by the Company is stated at cost and is depreciated using the
straight-line method over estimated useful lives ranging from 30 to 40 years for buildings.

8. Long-Lived Assets - Long-lived assets held and used by the Company are reviewed for impairment
based on market factors and operational considerations whenever events or changes in circumstances
indicate that the carrying amount of an asset may not be recoverable.

Premium and Fee Revenues - Premiums, which generally are billed in advance, are recognized as revenue
during the respective periods of coverage. Premiums applicable to the unexpired portion of coverage are
reported as unearned revenue. Fee revenue primarily consists of administrative fees for services
provided under administrative service contracts (“ASC”), including management of medical services,
claims processing and access to provider networks. Under ASC arrangements, self-funded groups retain
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Statement as of March 31, 2007 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

NOTES TO FINANCIAL STATEMENTS

2.

3.

4.

the full risk of paying claims. Amounts due from ASC groups are equal to the amounts required to pay
claims and administrative fees. Administrative fees are earned as services are performed and are
calculated based on the number of members in a group or the group’s claim experience. Since benefit
expenses for ASC arrangements are not the responsibility of the Company, claims paid by the Company
and the corresponding reimbursement of claims are not reported in the accompanying statutory basis
financial statements. Administrative fee revenues related to ASC arrangements are included as a
reduction in operating expenses, cost containment expenses, and other claim adjustment expenses.

ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

No Significant Change.

BUSINESS COMBINATIONS — NOT APPLICABLE

DISCONTINUED OPERATIONS — NOT APPLICABLE

INVESTMENTS

7.

A. Mortgage Loans — NOT APPLICABLE
B. Debt Restructuring — NOT APPLICABLE
C. Reverse Mortgages — NOT APPLICABLE
D. Loan-Backed Securities - Loan-backed securities are stated at either amortized cost or the lower of
amortized cost or fair value. Premiums and discounts on loan-backed bonds and structured securities are
amortized using the retrospective method based on anticipated prepayments at the date of purchase.
Prepayment assumptions are obtained from broker dealer survey values or internal estimates. Changes in
estimated cash flows from the original purchases assumptions are accounted for using the retrospective
method.
E. Repurchase Agreements — NOT APPLICABLE
F. Real Estate - NOT APPLICABLE
JOINT VENTURES, PARTNERSHIPS, AND LIMITED LIABILITY COMPANIES

A. The Company has no investments in partnerships or limited liability companies that exceed 10 percent of its
admitted assets.

B. The Company did not recognize any impairment for its investments in partnerships or limited liability
companies during the statement period.

INVESTMENT INCOME
A. Investment income due and accrued with amounts that are over 90 days past due will be nhonadmitted.
No investment income due and accrued was nonadmitted at March 31, 2007.

DERIVATIVE INSTRUMENTS — NOT APPLICABLE

INCOME TAXES

8.

No Significant Change.
INFORMATION CONCERNING PARENT, SUBSIDIARIES AND AFFILIATES

The Company is incorporated as a nonprofit corporation under the provisions of Public Act 350 (“P.A. 350”) of
the State of Michigan. Hospital, medical and other health benefits are provided under contracts with subscribers.
The Company owns 100% of Blue Care Network of Michigan (“‘BCNM”) and 100% of Michigan Health Insurance
Corporation (“MHIC”), two health maintenance organization (“HMQ”) subsidiaries that provides health care
services to subscribers and contracts with various physician groups, hospitals and other health care providers to
provide such services. The Company also owns 100% of Accident Fund Insurance Company of America
(“AFICA”"), a provider of workers’ compensation insurance, and DenteMax, providers of network services. The
Company also formed and owns 100% of LifeSecure Insurance Company, a long-term care insurance
subsidiary.

BCBSM conducts business transactions with its wholly owned subsidiaries on a routine basis. The Company
uses the equity method and follow NAIC SAP in valuing the subsidiaries.
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Statement as of March 31, 2007 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

NOTES TO FINANCIAL STATEMENTS

9.

10.

13.

a.
b.
c.

14.

15.

DEBT -

The Company, as a member of the
Federal Home Loan Bank of Indianapolis (FHLBI) obtained long-term borrowings under the FHLBI's Community
Investment Program totaling $96,222 to finance the Corporation’s Detroit Campus Improvement Project which
included the construction of a parking garage to be utilized by BCBSM employees and other land improvements.
The borrowings, which require interest only monthly payments, are subject to floating interest rate provisions
that are reset every three months based on the FHLBI’s cost of funds. The loans are collateralized by
government securities at 105% of the outstanding loan balance. The interest pad and accrued as of March 31,
2007, was &1,094.

RETIREMENT PLANS, DEFERRED COMPENSATION, POST EMPLOYMENT BENEFITS AND
COMPENSATED ABSCENCES AND OTHER POSTRETIREMENT BENEFIT PLANS

No Significant change
CAPITAL AND SURPLUS, SHAREHOLDERS'’ DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS.

A. Under the provisions of Public Act No. 59 of 2003 (“Act 59”) of the State of Michigan, the Company must
maintain adequate subscriber reserves to comply with Section 403 of the Michigan Insurance Code, which
requires authorized insurers to be safe, reliable and entitled to public confidence. As a result, the Company
is required to file with OFIS, on an annual basis, its risk-based capital (“RBC”) calculation based on the
National Association of Insurance Commissioners (“NAIC”) model. Act 59 requires the Company to maintain
a RBC ratio of at least 200% but not to exceed 1,000% of subscriber reserves. At March 31, 2007 the
Company was in compliance with the RBC requirement under full NAIC SAP practices.

B. BCBSM has no preferred stock outstanding.

C. Under the provisions of The Nonprofit Health Care Corporation Act of 1980, the Company is deemed a
charitable and benevolent institution whose primary purpose is to promote the distribution of health care
services for all residence of the state of Michigan. As such, the Company has no investors or contributed
capital. The unimpaired surplus belongs to the residents of the state of Michigan.

Dividend payment restriction — NOT APPLICABLE

Surplus Restriction — NOT APPLICABLE

The total amount of advances to surplus not repaid — NOT APPLICABLE

The amount of stock held by BCBSM for special purposes — NOT APPLICABLE

m ©oO o w »

Special surplus funds changes — NOT APPLICABLE
F. The portion of unassigned funds (surplus) represented or reduced by each item below

(in thousands)

Unrealized gains and losses $ 22,355
Nonadmitted asset values $ (105,443)
Provision for reinsurance $ -

G. Surplus debentures of similar obligations — NOT APPLICABLE

H. Impact of any restatement due to quasi-reorganization — NOT APPLICABLE

I. Effective dates of all quasi-reorganizations in the prior 10 years — NOT APPLICABLE
CONTINGENCIES

A. Contingent Commitments — NOT APPLICABLE

B. Assessments — NOT APPLICABLE

C. Gain Contingencies — NOT APPLICABLE

D. All Other Contingencies — No Significant change
LEASES
The Company entered into a sale and leaseback agreement with RBS Lombard (Lombard) on September 25,

2003. Under the transaction, the Company sold Lombard substantially all of its computer hardware and software
at a net book value of approximately $101 million and subsequently leased the assets back. No gain or loss was
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Statement as of March 31, 2007 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

NOTES TO FINANCIAL STATEMENTS

recorded on this transaction.

A second sale and leaseback transaction was entered into on November 25, 2003 under which the Company
sold Lombard $53.2 million of work-in-process capitalized software. No gain or loss was recorded on this
transaction.

The initial lease terms are five years, and monthly lease payments are based on a ten-year amortization period
with a balloon payment at the end of five years. In lieu of payment of the balance at the end of year five, the
Company will have the option to enter into another lease for an additional five years.

As part of the financing agreement, the Company is required to maintain a letter of credit to collateralize the
transaction. The current letter of credit is with Comerica Bank. The amount of the letter of credit is equal to 50
percent of the financed amount of the sale-leaseback transaction. The term of the letter of credit is for one year
and will renew annually

The sale-leaseback transaction has been accounted for under SSAP No. 22, Leases, which requires a sale of
equipment that is accompanied by a leaseback of all or part of the equipment be accounted for as an operating
lease. The rent expense incurred through March 31, 2007 related to the sale-leaseback transactions was $5.3
million.

Future minimum lease payments as of March 31, 2007 are as follows:

Year Ending Lease Payments
December 31 Under
Sale-Leaseback
Agreement
2007 15,863,855
2008 and thereafter 94,160,569

16.

17.

18.

INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE SHEET RISK AND FINANCIAL
INSTRUMENTS WITH CONCENTRATIONS OF CREDIT RISK - NOT APPLICABLE

SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES
BCBSM, in the normal course of business, enters into security lending agreements with various other
counterparties. Under these agreements, BCBSM lends U.S. Treasury securities in exchange for collateral
consisting primarily of cash. The collateral pledged from counterparties is not available for BCBSM'’s general
use, and therefore, is restricted. At March 31, 2007 and December 31,2006, securities lending collateral totaled
$1,230,037,087 and $1,137,880,643, respectively,

GAIN OR LOSS TO THE REPORTING ENTITY FROM UNINSURED A&H PLANS AND THE UNINSURED
PORTION OF PARTIALLY INSURED PLANS

A. ASO Plans — NOT APPLICABLE

B. ASC Plans - The gain from operations from ASC uninsured plans and the uninsured portion of partially
insured plans (ASC plans with stop loss coverage) as of March, 31, 2007 are as follows (in thousands):
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ASC Plans ASC Plans

without stoploss  with stoploss Total
Gross reimbursement for medical cost incurred $ 1,230,041 $ 1,170,002 $ 2,400,043
Gross administrative fees accrued 73,698 109,791 183,489
Subsidy transfer (174) (13,555) (13,729)
Gross expenses incurred (claims and administrative) 1,301,213 1,270,350 2,571,563
Total net gain from operations $ 2,352 $ 4,112) $ (1,760)
Insured ASC Total
Premium fees and reimbursements $ 1,521,039 $ 2,583,532 4,104,571
Claims Incurred 1,403,026 2,400,043 3,803,069
Premium deficiency charge (44,600) - (44,600)
Administrative Expenses 173,037 171,520 344,557
Total Operating Expenses 1,531,463 2,571,563 4,103,026
Senior Cost Transfer 13,729 (13,729) -
Underwriting Gain/(Loss) $ 3,305 $ (1,760) $ 1,545

A. Medicare or Similarly Structured Cost Based Reimbursement Contract - NOT APPLICABLE

19. DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY
ADMINISTRATORS NOT APPLICABLE

SEPTEMBER 11 EVENTS — NOT APPLICABLE
OTHER ITEMS
A. Extraordinary ltems — NOT APPLICABLE
B. Troubled Debt Restructuring — NOT APPLICABLE
C. Other Disclosures:
Blue Cross Blue Shield Association ("BCBSA") Deposit - As part of its Blue Cross Blue Shield Association
(“BCBSA”) license requirements, the Company is required to maintain a custodial bank account to assure
the payment of claims in the event of the Company’s insolvency. The account balance is calculated as a
percentage of the Company’s unpaid claim liability and consists primarily of marketable securities. The
funds in the account are included in the Company’s investment portfolio. The Company has the ability to
trade and transfer securities within the account as long as the balance in the account is at or above the
required minimum. The required balance for the period April 1, 2006 through March 31, 2007, is $114.3
million. At March 31, 2007, the balance in this custodial account was $164.4 million.
D. Uncollectible Assets on Uninsured plans — NOT APPLICABLE
E. Noncash Transactions — NOT APPLICABLE
F. Business Interruption Insurance Recoveries — NOT APPLICABLE
20. EVENTS SUBSEQUENT — NONE
REINSURANCE — NOT APPLICABLE

RETROSPECTIVELY RATED CONTRACTS AND CONTRACTS SUBJECT TO REDETERMINATION

No Significant change.

21. CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES -
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This estimate is based upon historical claims experience modified for current trends and changes in benefit
coverage, which could vary as the claims are ultimately settled. Processing expense related to claims is accrued
based on an estimate of expenses to process such claims. Revisions in actuarial estimates are reported in the
period in which they arise.

26. INTER-COMPANY POOLING ARRANGEMENTS — NOT APPLICABLE

27. STRUCTURED SETTLEMENTS — NOT APPLICABLE

28. HEALTH CARE RECEIVABLES - The Company’s health care receivables are in conformity with SSAP 84.
29. PARTICIPATING POLICIES — NOT APPLICABLE

30. PREMIUM DEFICIENCY RESERVES - No Significant change

31. ANTICIPATED SALVAGE AND SUBROGATION - No Significant change
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Statement as of March 31, 2007 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

21

22

41

4.2

6.1

6.2

6.3

6.4

71

7.2

8.1

8.2

8.3
8.4

9.1

GENERAL INTERROGATORIES

(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile, as
required by the Model Act? Yes[ ] No [X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the reporting entity? Yes[ ] No[X]
Ifyes,dateof change: s
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ | No [ X]
If yes, complete the Schedule Y-Part 1 - Organizational chart.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist
as a result of the merger or consolidation.
1 2 3
NAIC State of
Name of Entity Company Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact,
or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? Yes[ ] No[X] NA[ ]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2003.......coevverenee
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should
be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2003.........cvereiene
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 06/16/2005..........coerveee.
By what department or departments?
Office of Financial and Insurances Services
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ | No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ | No[X]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Office of Thrift
Supervision (OTS), the Federal Deposit Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's
primary federal regulator].
1 2 3 4 5 6 7
Affiliate Name Location (City, State) FRB oCC 0TS FDIC SEC
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and
professional relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
()  Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? Yes[ | No[X]
9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers: Yes[ ] No[X]

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
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Statement as of March 31, 2007 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

10.1

10.2

111
11.2

12.

PN

12.2

15.

[N

15.2

16.1

16.2

18.1

18.2

GENERAL INTERROGATORIES

(Responses to these interrogatories should be based on changes that have occurred since prior year end unless otherwise noted)
PART 1 - COMMON INTERROGATORIES

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount. L 36,729,471
INVESTMENT
Has there been any change in the reporting entity's own preferred or common stock? Yes[ ] No [ X]
If yes, explain:
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available

for use by another person? (Exclude securities under securities lending agreements.) Yes[ | No[X]

If yes, give full and complete information relating thereto:

. Amount of real estate and mortgages held in other invested assets in Schedule BA: TN 0
. Amount of real estate and mortgages held in short-term investments: G 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes [ X] No[ ]
If yes, please complete the following: 1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
15.21

15.22 Preferred Stock..
15.23 Common Stock..............

15.24 Short-Term Investments...........
15.25 Mortgages, Loans or Real EState............ccvvvirriinriririeesi s sssesseeneens
15.26  All OHNET.....ooeeeeeeeee ettt ettt e sn s st sees s snen

15.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 15.21 to 15.26)...
15.28 Total Investment in Parent included in Lines 15.21t0 15.26 above  .......cococvvvvivvncvcrireneene

Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.

. Excluding items in Schedule E, real estate, mortgage loans and investments held physically in the reporting entity's offices,

vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held
pursuant to a custodial agreement with a qualified bank or trust company in accordance with Part 1-General, Section
IV. H-Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes [ X] No[ 1]

17.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook,
complete the following:

1 2
Name of Custodian(s) Custodian Address
State Street Insurance Services 801 Pennsylvania Kansas City Ml 64105
Federal Home Loan Bank of Indianapolis 8250 Woodfield Crossing, Indianapolis IN 46240
Comerica Bank Institutional Trust, P.O Box 75000, Detroit, Ml 48275

17.2  For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation.

1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3  Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]

174 If yes, give full and complete information relating thereto:

1 2 3 4
Old Custodian New Custodian Date of Change Reason

17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access
to the investment accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1 2 3
Central Registration Depository Name(s) Address
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes [ X] No[ 1]

If no, list exceptions:

111



saenentzs ivacn3t, 207ane BLUE CROSS BLUE SHIELD OF MICHIGAN
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOE YEAI...........cviviiieireieteie et s st a st esssaes | sessesssssssessesssensesaens 201,107,249 | oo 181,037,790
2. Increase (decrease) DY AQJUSIMENL. ..ottt essensnsnnsts | ssessessnssessessanssnssnssanes (5,527,284) | oo (13,064,026)
3. Costof aCqUIred........ccvvrverererieieieesesieeieeas
4. Cost of additions to and permanent IMPrOVEMENLS.............eueirrruririreenrereiesie ettt es st esssesessens 33,133,485
5. Total profit (loss) on sales
6. Increase (decrease) by foreign exchange adjustment...
7. Amount received on sales
8. Book/adjusted carrying value at end Of CUMTENE PEHIOG. .......cuuruuriuieeireieiiecire ettt ettt ssessententns | sesssesessessasssesssseseans 198,537,130 | ovveereereereeeeeeeeene 201,107,249
9. TOtal VAlULION GIIOWANCE............ceuieeiriiciis ittt b s | £E1EE e bR bbbttt | edbn bbb
10, SUDLOAL (LINES 8 PIUS 9)...ouvvviveierieriiie ittt tss s bs st s sttt enes | sessnssenssenssenss s st enees 198,537,130 | coovvvrereieriieiiens 201,107,249
11, Total NONAAMILEA BMOUNES.......cvuveieiiiseeiee it R bbb | AER8 L8R E bbbt | £ enE bbb
12. Statement value, current period (Page 2, real estate lines, net admitted assets COIUMN)..........cccviiriierieiiiierieeeisisieiieieens | crerersiesissessssseenens 198,537,130 | oo 201,107,249
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest on mortgages owned, December 31 0f Prior YEar...........cccoccee | ovevverrieiieiieiesee e 0 [
2. Amount loaned during period:
2.1 Actual cost at time of acquisitions
2.2 Additional investment made after acqUISItIoONS............ovreeveerenrireinrssseseeeseseies
3. Accrual of discount and mortgage interest points and commitment fees.
4. Increase (decrease) by adjustment...
5. Total Profit (I0SS) ON SAIE........cevueviieireieiiesiie sttt bbb bbbttt s bbb s st n st
6.  Amounts paid on account or in full during the period
7. Amortization of premium....
8. Increase (decrease) by foreign exchange adjustment
9. Book value/recorded investment excluding accrued interest on mortgages owned at end of current Period..........cceevevies | covreireieieiesesie e 0 [ e 0
10. Total valuation allowance..
11, SUbLOtal (LINES 9 PIUS 10)....uvuiieiiieeiiiiieieise ettt bbbt bbbttt
12, Total NONAAMILEA AMOUNES........uurererierieireiieeie ettt st
13. Statement value of mortgages owned at end of current period (Page 2, mortgage lines, net admitted assets column).........
SCHEDULE BA - VERIFICATION
Other Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of long-term invested assets owned, December 31 Of PriOr YEar...........ovrererrrrinerreneineirees | ceeeereeeesesenseeessennenns 45,829,954 | ..o 33,996,506
2. Cost of acquisitions during period:
2.1 Actual cost at time Of ACQUISIIONS...........cceviviieieeieiicic sttt sttt s bbbt bessens | sbessesssssssessesssssssessesessessesessssessesans | evsesissessessesnsessesessensaes 1,257,254
2.2 Additional investment made after aCQUISIIONS............ccccuiueueiiieiiiccse ettt snsens | ebesssesesssesssessesesesesas 2,440,748 | oo 4,264,782
3. ACCTUAL OF GISCOUNL.......ee ettt et ee s s et s s8££ 858 s 828R s nE e e s e st eessessessa | Heseteetessesseesaetessessestans e ssessensaessns | Heeieetaessesestens e s e st essan b s s entens e
4. Increase (decrease) by adjustment... ..6,311,412
5. TOtal PrOfit (I0SS) ON SAIE........rvuieureurireiieeieiseiseetsetee ettt et sttt s bbb nEee b et et ntns | HeseEeeb et seEEeebee b e s e s s e b e s e s s s b st bes | HeEReeE e b e s b e bRt
6.  Amounts paid on account or in full during the period
7. Amortization of premium.............ccceeveerrerrerererrerennns
8. Increase (decrease) by foreign exchange adjustment
9. Book adjusted/carrying value of long-term invested assets at end of CUrrent PEFOd...........cceveverrerireieeiseee s | v 48,270,702 | coooviererereiereeias 45,829,954
10, TOtal ValULION GIIOWANCE.........o.cvuviiircisiieeicss ittt | AER8 s eEE st E bbbt | £ entenb s e n bbb
11, SUDLOAL (LINES 9 PIUS 10)...eueiereiriireiseiseise etttk sb bbbt | oenbsnsbsesbsesbs bt se st 48,270,702 | cooverreierinrieeis 45,829,954
12. Total NONAAMItEEA @MOUNTS........c.ciicieiiciccc e bbbt s b se b s s s s besnsesessnns | ssebessssssesssnsessnsesessnsens 6,541,178 | oo 6,873,175
13. Statement value of long-term invested assets at end of current period (Page 2, Line 7, Column 3)......ccooocererierieiiisnieriens | covrsrieisissienieseisninns 41,729,524 | oo, 38,956,779
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year.... ...4,387,832,360 | .. ....3,742,905,001
2. Cost of bonds and StOCKS ACQUIMEA.............cuiviueiicicricicte ettt sttt 1,675,629,240 | ..oovveeeverenn 5,496,713,734
3. ACCTUAI OF GISCOUNL. ...t bbbttt | enbetinebsens s b 1,040,029 | ..o 3,946,164
4. Increase (decrease) by adjustment... ....33,923,603 ...145,845,671
5. Increase (decrease) by foreign eXchange AdUSIMENL..............cccieiiciiieice e bens | sessebesessaes s st e b s e s et ssesebessebesessnaets | nebessssssessssstesessese s s s bebesssaes s snaebnes
6. Total profit (I0SS) ON GISPOSAL........vueererrirririeeireiree ettt s bbbt b sttt s s st ensnns | estessstssssessastnssessentans 9,056,661 | ..ovoveeeeieieeeeens (11,000,024)
7. Consideration for bonds and StOCKS dISPOSEA Of...........ccueviriieiiciiececsce et b s ss s ensebenes | sbevessssessssssesesnaens 1,614,675,283 | .ooovovieeeea 4,986,350,767
8. AMOItiZAtION Of PIEMIUML.......couivuiiitiicicteie ettt st bbb bbbt s bbb s bt n s ssesnts | ebssssssssssesses st st essesntnes 664,338 | .o 4,227,419
9. Book/adjusted carrying value, CUITENE PEIIOM..........cvevevieeieeieieieies et ses st sstes et sse s s sse s sssessssassssnnes | svessesssssssssesansneas 4,492,142,272 | oo 4,387,832,360
10, TOtal VAlULON GIIOWANCE. .......ceueeuieeecireiieiieteis st sse st s st sb bbb sk feeb b8 b e s s b eebnees | 4EE8EEEAEE AL R b seE s R e b e bk eEen skt | £eREeebseE e bbbt
11, SUDLOLAL (LINES 9 PIUS 10)....vvuvvurirrisrisriseisessessessesses stttk bbbt nns | sentenbent st entnneas 4492142272 | oo 4,387,832,360
12, Total NONAAMILEA AMOUNES. ......c.uevuiiierie ittt bbbttt bbbttt | fenbasbsessent s s bsentesens 226,082,410 | ..o 157,340,448
13, SHABMENE VAIU........iviieiiieieeete ittt sttt sttt nntas | enbtsssssstnssnssanneas 4,266,059,862 | ....cooverrirrieriins 4,230,491,912
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Statement as of March 31, 2007 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by Rating Class
1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
o CIBSS ettt | et 2,462,049,480 | .....ccovvrririenns 2,210,188,832 | ..oooovverrvrrenen 2,121,883,797 | ..ovcvvererrirreeenns (43,176,065) | .....ooorrrrerrnne 2,507 178,450 | ...uvvvveeeeemerriseeissserisiseeses | ensesssssessssnsssssssessssssssssssnses | snsessssssesinssens 2,462,049,480
2. ClASS 2unuvieeerei et | sessse e 229,412,547 | ..oevvvrrircreenns 46,560,702 | ....ovvverrririrnnens 94,033,302 | ..ooouvvvereriiiennns 31,828,931 | .o 213,768,878 | ..oovovveeemcerirscreiirenisesisiees | sesssiesssisnssissssssi s | seissesssisssssenen 229,412,547
30 ClASS 3uiniririers sttt | sesestent st ensentanen 39,816,671 | oo 1,553,770 | o 27TTA34 | oo 1,622,686 | ..oocvveirirrircinen 40,215,693 | .ot | et stenenes | rsteesee s 39,816,671
A, CIASS Aottt ettt | Sesiresst e sensnen 88,190,734 | ..oovrvveerrerrreeenns 8,820,558 | ..oeeorrrrerrrrrirnens 12,426,421 | ..o (CX L) | —— 79,919,002 | ovoovecereeeineeessneeesssnsesss | srreeessnssssseessssssesssssssesssssssnn | sesssssesssssssesessneed 88,190,734
B, ClASS Buvvveeeeeerrereeie ettt eennnns | sesese st 26,673,634 | ...ovvrvererrirreeeenns 6,724,004 | .coovooerrecriies 5,166,715 | cooovrnrrerrancrerereennnne 841,973 | oo 28,872,896 | ..coooouerevreerirneresinnerisneesis | srseessisesssssssissssss s sessins | sesssssessssnesessnee 26,673,634
B, ClASS Buvvvveeeeeerrerisieeei sttt |t | srnne s 357,069 | .ovvoiinieriisseni s | ernenes s 169,677 | covvvcveensnnriscriiees 526,746 | .vooocirennirissseisinenis s | sesssssssss s s st | s s
T, TOtI BONAS.....coveieiiiiriseriseceteis et sssssesssssssenssssssensessens | sevnesenenneeneesss29080,143,008 | ovvvvririvrininnn 2,274,204,935 | ....ovvvr0e0n2,236,287,669 | ..o (13,578,577) 2,870,481,755 | oo (0 PSRRI | ISP 2,846,143,066
PREFERRED STOCK

01 OO PO Ol OO OO T OO DO OO DO DORT TR
T -3 [ O OO O e OO PP PO PO
0T 0 T o o O OO O PO OO OO O o PUSSTT PP OO
11, CIASS 4ot s st | bt 93,908 | ....voeuueeerereereenisnneeesnensins | rereeess et nennes | reesst et et (T 94,084 | ..ovoooeeerrererieeeeieeresineesins | sreeesisseess st seenten | e
12. Class 5

13, CIASS B..vvvvreeeeerireeeiee et ess st | LRt | SEREeEE R R Rt ene | £EfeeEE R et Rt nan s | SereEeeeeE Rt | ceftneR ettt | EfeeEtneE ettt | eenre ettt | et s
14, Total Preferred STOCK........ovireririreireireieie st teessssssssssessessesssessns | sessssessssesssssssasessenns 1,778,450 | ..o 3,326,000 | ..o 0 | o 176 | 5,104,626 | ...ovoviiiiiinieiinad [0 O 0 | e 0
15.  Total Bonds and Preferred SOCK...........vrvuuurreerrrreriirreeeneeeeiisseeeseeeeessseessssneeessns | osseesssseeessnees 2,847,921,516 | .coooorvrrrir 2,277,530,935 | ..oooovevrreren 2,236,287,669 | .....coceorerrrirrneens (13,578,401) | ..vvvvrervernn 2,875,586,381 | ...ooooreerrrererreeeinnerennneend (1 [P (U [ 2,846,143,066




Statement as of March 31, 2007 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE DA - PART 1

Short-Term Investments Owned End of Current Quarter

Book/A1djusted ’ Acfual Interest éollected Paid for Acc\?ued Interest
Carrying Value Par Value Cost Year To Date Year To Date
8299999, TOtalS.......oveerveereereirieireieien | e 27,337,757 |..ovovvernnne. XXX ovoieireineieereenee | coveineeenensneeninens 27,337,757 | coovveevereseeeennend 666,887 | ...t
SCHEDULE DA - PART 2 - Verification
Short-Term Investments Owned
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAI..........ciueieieiisieieesee ettt esenns | sevsessessssassessssssessesan 21,283,654 | oo 457,974,989
2. Cost of short-term iNVEStMENS @CGUIFET. ..........vrieiiieiieieiisie et bbbttt essesetns | sressessssassessnsantesnens 167,398,630 | .oovvvveveererreieirins 615,643,377
3. InCrease (eCrease) DY AQJUSIMENL..........cc.ioieiece bbbt s s et senne | ebsessssentes et st s et b st s s s nntentene | eeesentesetenten st nre s s 352,529
4. Increase (decrease) by foreign eXchange adJUSIMENL...........coieiiiiriiii et ses | sesessstessesssssssassessessstessessstensessnsns | sbsessssessesssestes et s tesses e ssnsessessesns
5. Total profit (loss) on disposal Of ShOrt-terM INVESIMENTS..........c.iiiiiriiri st snies | ebsessssessesssssstessessstessesessssessessnsns | essssessesesssssssessessnsassesses (38,987)
6. Consideration received on disposal of ShOrt-term INVESIMENLS............ccccviieviiiiieics e beneies | evinesesssseeessnsaernns 161,344,527 | ...ccoovvveernnns 1,052,648,254
7. Book/adjusted carrying value, CUITENE PEIHIOG. ..........ccevevcreieieieesie ettt s st sse s ssssaes s sstenes | svsessssassessssasssssssssas 27,337,757 | oo 21,283,654
8. Total ValUGHON AlIOWANCE. ... | e | e
9. SUDLOAL (LINES 7 PIUS 8)......vrueverevrrrirniisseiieressessisesse e ssess st rens | eesssnessesss st 27,337,757 | oo 21,283,654
10.  Total nonadmitted amounts

11.  Statement value (Lines 9 minus 10) ...21,337,757 ....21,283,654
12, Income COIIECtEA AUIING PEIIOM. ........c.veveiireieiicreiee ettt a st e st s bt s s es s s st snsesessnsnnas | sbessesessssesesansstesesnsesasand 666,887 | .ocvveeeieeees 4,949,486
13, InCOME €ArNEA AUING PEIIOM. .......cviiieieeiiicteiieie sttt ettt s st st e b b s st et s s s st esnsesenas | sbessesesssesesassstesesnsesanand 672,395 | oo 4,224,378

14




Statement as of March 31, 2007 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

Sch. DB-Part F-Section 1
NONE

Sch. DB-Part F-Section 2
NONE

Sch. S
NONE

15, 16, 17



Statement as of March 31, 2007 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
2 3 4 5 6 7 8 9
Federal Life and
Employees Annuity
Is Insurer Accident Health Benefits | Premiums and Property/ Total
Licensed? | and Health Medicare Medicaid Program Other Casualty Columns Deposit-Type
State, Etc. (Yes or No)|  Premiums Title XVIII Title XIX Premiums Considerations Premiums 2 through 7 Contracts

® N>R w2

ANZONA......ocevrieieieriiessee e
ArKansas........cooueeeenreererseissiennns

California........cccevevereerrerererenens
Colorado......cevveerrerreiereierieininns

Connecticut.........ccccveverrivereeiennee.
Delaware
District of Columbia
[T To T
[Tl (0 TR

Hawaii..
Idaho....
lllinois...
Indiana.

Kansas.
Kentucky.. .
Louisiana.........ccocuvevererrinirereninnns

Maryland.........ccoeerererreererennns
MassachuSetts..........cccrerierrrrnnns
Michigan........coeeveverereeesieens
Minnesota..........cccoevererieriienennn,
MiSSISSIPPI.....ocverererecirirerieierniene
MISSOUFi.....ocveveiveveieeeierieeieisieienns
Montana.........ccvveereienieeneisiiennns
Nebraska
Nevada
New Hampshire..........ccocoveereineene
NEW JErSeY....coovivirrirerreiiirrienrnns
New MeXiCo.......cccovverrrierrierennns
NEW YOrK....oocveeivrrieieireiereieienis

South Carolina.
South Dakota...
Tennessee...

Vermont...
Virginia..... .
Washington..........ccccoeeerveviveiennens
West Virginia....
Wisconsin
WYOMING....oovoreenireireinereeeeeesenes

American Samoa.............cc.ceuevnees AS

U.S. Virgin Islands........cc.cocerrurenns VI
Northern Mariana Islands............. MP
Canada........ccccovrrerrenrreenrnnneins CN
Aggregate Other alien................... oT
Subtotal.....ceeeereree e
Reporting entity contributions for
Employee Benefit Plans
Total (Direct Business)

....138,979,068

DETAILS OF WRITE-INS

5898. nary of remaining write-ins for line 58 from overflow
5899. >tal (Lines 5801 thru 5803 plus 5898) (Line 58 aboy|

(@) Insert the number of yes responses except for Canada and Other Alien.

18
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Statement as of March 31, 2007 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

NO CHANGES



Soenenasotoenst 20710 BLUE CROSS BLUE SHIELD OF MICHIGAN
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

Response
1. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? YES
Explanation:
Bar Code:

20



Statement as of March 31, 2007 of the BLUE CROSS BLUE SHIELD OF MICHIGAN
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets

2304. Company OWNEd AULOMODIIE..........curvrereriririieriseseesissiseessssese s ess s ssessssssssssssessenes | esssssssnssessnns 584,961 584,961
2305. Prepaid Pension Fund . .99,389,474 ..99,389,474
2397. Summary of remaining Write-inS for LINE 23..........covcueieieeisieceeeeseesseses st ssssasseennns | sevsesessneans 99,974,435 | ............... 99,974,435 | oo, 0 ....26,182,240

Additional Write-ins for Liabilities:

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
2104. Accounts Payable for Drugs and Vision VENAOrS............ccccevevruriveeeeiereeeee e 32,042,962 |...oveieeeeeeeeereine 32,042,962 | ... 21,747,322

2105. Account payable to other plans...................
2197. Summary of remaining write-ins for Line 21

34,894,418

...2,851,456 |....

....2,851,456
34,894,418

10,606,274
32,353,596

21
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Statement as of March 31, 2007 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

Showing all Real Estate ACQUIRED During the Current Quarter
1 Location 4 5 6 7 8 9
2 3 Expended for
Book/Adjusted Carrying Additions and
Date Amount of Value Less Permanent
Description of Property City State Acquired Name of Vendor Actual Cost Encumbrances Encumbrances Improvements
Acquired by Purchase
TOWER SERVICE CENTER........ooiieiiriiinrineirsieeeseeeesessseseesessessssesessnenns DETROIT ..ot Ml........... 21213171968 [VARIOUS........oe ettt ettt et ss s s | esinssssssassasenne 146,099,428 | .......ooveeeeeecrereieereeneeees | e 80,208,656 | ....ccorvvrrrerrirennns 1,249,421
LANSING SERVICE CENTER........cccoenrireenereirneneneereeneenseneesseseneseesssseenees | LANSING oo . 1...12/31/1982 | VARIOUS.. ...16,632,601 |.... ....8,842,220 1,250,545
METRO SERVICE CENTER........ccccovnnininrnninenererneneineersennessesseessseeness | SOUTHFIELD oo . |...12/31/1984 | VARIOUS.. ..96,316,494 | .... ..46,151,020 ...148,128
LYON MEADOWS.......coovvniinrirerneneirernenenseesenssiseenensssseesensnssssnessessssnsenes | NEW HUDSON. oo . |...12/31/1988 | VARIOUS.. ..17,054,845 | .... ...8,344,458 ...299,380
KALAMAZOQO.....c.ccmieniireiniinsissisessessissessnissesesssnsssssssssssssssssssessssssssssssssessenes | PORTAGE e 2213171996 [VARIOUS....coi ittt | enssntsseensenssnenees 3,278,690 |.... 2,308,815 | oo 9,691
0199999, TOMAIS. ...ttt eesstt stttk £ 8RR f bbb srnias .279,382,058 | ... ....145,855,169 | .... 2,957,165
9999999. Totals 279,382,058 |....ccoovvvirererninireriniennn0 | e 145,855,169 | .....ccccovvvrveenee. 2,957,165
SCHEDULE A - PART 3
Showing all Real Estate SOLD During the Quarter, Including Payments During the Final Year on "Sales Under Contract"
1 Location 4 5 6 7 8 9 10 11 12 13 14 15 16 17
2 3
Expended for
Book/Adjusted Increase Additions, Gross Income Taxes,
Carrying Value (Decrease) Permanent Book/Adjusted Foreign Earned Repairs,
Less Increase by Foreign Improvements Carrying Exchange Realized Total Less Interest and
Disposal Encumbrances |  (Decrease) Exchange and Changesin | Value Less Amounts Profit (Loss) Profit (Loss) Profit (Loss) Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost Prior Year by Adjustment Adjustment | Encumbrances | Encumbrances Received on Sale on Sale on Sale Encumbrances Incurred

NONE




Statement as of March 31, 2007 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

[AVE

Showing all Mortgage Loans ACQUIRED During the Current Quarter
1 Location 4 5 6 7 8 9 10 11 12
Increase
2 3 Book Value/Recorded Increase (Decrease) by Value of Date of Last
Loan Actual Date Rate of Investment Excluding (Decrease) Foreign Exchange Land and Appraisal
Loan Number City State Type Cost Acquired Interest Accrued Interest by Adjustment Adjustment Buildings or Valuation
Showing all Mortgage Loans SOLD, Transferred or Paid in Full During the Current Quarter
1 Location 4 5 6 7 8 9 10 11 12 13
2 3 Book Value/ Increase Book Value/
Recorded Investment Increase (Decrease) by Recorded Investment Foreign Exchange Realized Total
Loan Date Excluding Accrued (Decrease) Foreign Exchange | Excluding Accrued Consideration Profit (Loss) Profit (Loss) Profit (Loss)
Loan Number City State Type Acquired Interest Prior Year by Adjustment Adjustment Interest at Disposition Received on Sale on Sale on Sale

NONE




Statement as of March 31, 2007 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets ACQUIRED During the Current Quarter
1 2 Location 5 6 7 8 9 10 11 12 13 14 15 16
3 4 Book/Adjusted Increase Commitment
Name of NAIC Date Type Carrying Value Increase (Decrease) by for Percentage
CusIP Name or Vendor or Desig- | Originally and Actual Amount of Less Fair (Decrease) Foreign Exchange Additional of
Identification Description City State General Partner nation | Acquired | Strategy Cost Encumbrances Encumbrances Value by Adjustment Adjustment Investment Ownership
Any Other Class of Admitted Asset - Unaffiliated

MESIROW FINANCIAL CAP PART 1X.......ccoou.... CHICAGO........... IL.... IDIRECT ..ot ssesssssssssesiens | sesessessns 12/31/2005 | ..o | e 750,000 | .ovoevereerererenseiies | crerinnins 3447470 | ............ BAATATO | ooooeeeeererreiies | errreiesesisesssessnis | sressesssesessessssesenes | eovsssessesenes

HLM PARTNERS.......c.covvrieierreieiesiseieiesininns BOSTON............ MA.. [DIRECT .....oietrerernrissieiesiesiessessesssssessessenes | soressessnnes 12/31/2005 | ..o | e 162,500 | .oovoveerereieienrniiens | cerereieienes 950,000 | .covvrrrenes 950,000 | .evoevvrerrerrerinnireies | erreresiessseisnrenssnes | s | s

NASCO INVESTMENT......cooviviiersnicienesnieies ATLANTA........... GA.. [DIRECT......oeiiirieresissrisisssiesssssssssessssssssessanes | seesssssanes 121311991 [ [ e 1,528,248 |...ooovioreeieinieninns | e, 18,349,091 | .......... 18,349,001 | .ooiiiieiiiieiieniiniies | onereiissesisssssnenssnes | ssnssssssssesssnssssessanes | ersssassssanes

3799999. Total - Any Other Class of Admitted Asset - Unaffiliated e 2,440,748 ..22,746,561 ..22,746,561 XXX.....

3999999,  SUDLOLAI = UNGFIIIAEEA. ... 1o eeeeeesre et seis st sse s sesems et ees s sees s ems s seess et eeseesseeeeseeEeeEseEeE8 e R8s 1R E e E 428442818 E S8R A e e R sttt et en st en et st nnentens | snsssesessas 2,440,748 | oo | 22,746,561 | .......... 22,746,561 XXX

4199999, TOAIS........vorvveieerierrieeiesieeeeesee et e | SetSesseee s eSSttt enteens | enssnsia 2,440,748 | oo | e, 22,746,561 | ........ 22,746,561 XXX
m
o
w

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets SOLD, Transferred or Paid in Full During the Current Quarter
1 2 Location 5 6 7 8 9 10 11 12 13 14 15
3 4 Book/Adjusted Book/Adjusted
Carrying Value Increase Carrying Value Foreign
Date Less Increase (Decrease) by Less Exchange Realized Total
CuUsIP Name or Name of Purchaser or Originally | Encumbrances, (Decrease)  |Foreign Exchange| Encumbrances Consideration Gain (Loss) Gain (Loss) Gain (Loss) Investment
Identification Description City State Nature of Disposal Acquired Prior Year by Adjustment Adjustment on Disposal Received on Disposal on Disposal on Disposal Income

NONE
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Statement as of March 31, 2007 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE D - PART 3
Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market
Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
Bonds - U.S. Government

912828 EE 6|U.S. TREASURY NOTES.......cccoiiriiieieieeeiie ettt sessessssssessessssssssssssesssssaens | avsessissaens | aeveesd 03/05/2007...... BARCLAY CAPITAL......ouoiiiteieretiseiesesse et ses e sses s ssss s ssssssssssssnss | oessssssssssssssssesssssssssssnns | suessssssssssaeses 9,818,359 | ...ceevverrnnee 10,000,000 |...cccoovrrvcrrerrnrnne

912828 GC 8|U.S. TREASURY NOTES.......cccoeiiirreieieiteeise sttt ssesssssessessssssssssssesssssens | assesssesiens | aeveens 01/26/2007...... BEAR STEARNS..... .98,937,500 | ... 100,000,000 | ...

912828 GJ 3|U.S. TREASURY NOTES........... 03/13/2007...... VARIOUS.......otiiitiici st ssiesississssssssssessssssssssssssssssssessesssssssssesssnsnsss | sesssssesssssssssessansssssessansanss | onssansanssessens00, 148,908 | 1overrrrsrarenns 60,500,000 | ... ..
0399999. TOtAl = BONGAS = U.S. GOVEINMENE. ... ettt stet et sttt sseessssssesee st ess s et st sesessee s ses s sesse8ee et sesee 8o s e sesanseesesantenses  efessessnsassessesansessesseesesonsee e deeEee e d et ee s e e Ao E e ee A et et ed et ee e n ettt sttt 170,500,000 |..ooviivrirrriarinnes
Bonds - Special Revenue and Special Assessment
02R050 B3 O[FHLMC TBA......oo ittt sttt sssessssssessesssssssssessassssssnsss | sessssssesses | seessn 02/08/2007...... HSBC SECURITIES......oovriierieieriesiseiesssisesesssssssessssssssssssssssssssssesssnsss | svsssessessssssesssssssssessossenssns | snnssensneseensnnb8,343,750 | ovviiirininns 50,000,000 | ...coovrvrrrrrrrrrrnen.
02R050 64 8{FGLMC TBA......coeieieteeeretetree ettt sssssse st sses s sesss s ssssssesssssssensess. | sesesssnsnns | crensad 03/06/2007...... HSBC SECURITIES........coiteeieetesee ettt ssssssessesssssssesssssnses | evvsvesssssssssssesssssssesssssnsenns | eveesensenensnn:88,931,250 [ 1ovovocvrinnnns 50,000,000 | ...cccovrrrerrrrernnen.
3128M1 SY 6|FHLMC FGG12435 01/04/2007...... GREENWICH CAPITAL......coteiveeiiereresieteeeeee s ssisssesessssessesessssssas | evesesssssssssssesssssssesssssnsenns | eveesensenrenennc88, 381,124 | oo 48,995,676 | ....ccccvvererrirnns
3128M1 UE 7|FHLMC FGG12481... 01/02/2007...... J.P.MORGAN.............. 49771796 | ...
3128M1 UQ O|FHLMC FGG12491... 01/02/2007...... CS FIRST BOSTON............ ...99,148,806 | ....
3128M4 DX 8|FHLMC FGG02518... 02/01/2007...... COUNTRYWIDE SECURITIES....... s 137,705,424 | ....
3128M4 F7 3|FHLMC FGG02590 02/01/2007...... MERRILL LYNCH CAPITAL MARKETS.......ooeiiereieereeiieresseieeeesssesseens | cevvesreeisssssissssesssssesssnsiens | seessnsensennns 187,560,462 | ovvrvonnnc. 139,721,784
3128M4 GA 5|FHLMC FGG02593 02/01/2007...... MERRILL LYNCH CAPITAL MARKETS.......cooiieieieerceiieiesseieeieesssiesseens | cevvesieesssssssssssesssssesssnseens | seesensensennnn 189,600,953 | vvovnnene. 139,302,297
3128MB AX  5|{FHLMC FGG12522..........cvveiicieeieieieisstes e ssssss s ssssssssssssssssssssssas | avsessissens | aeveend 02/15/2007...... CS FIRST BOSTON........ooteieiiseiieieirseieesssissse e ssesssssssssessssssesssssssseses | sessessssssssssssssssssssssssssessens | cesssensensenssn03,909,583 | oiviiiiininnns 70,607,275 | ....
3128MJ FJ 4|FHLMC FGG08168... MERRILL LYNCH CAPITAL MARKETS.. 113,829,002 |....
3128MM CK 7|FHLMC FGG18073... JPMicooee e ...60,277,097

31397E UZ 6|FHLMC FHRR RO10.....ccoiirieriesiisississessiesesesee e STATE STREET BANK... ..23,212,604 |.

3199999. Total - Bonds - Special REVENUE & SPECIAI ASSESSIMENES..........cc.cveririeereictirisiessesesssseessssssessesessessssssssssssssssesssssnses | ssesssssssesssssssassesssssssssasssssnsassassessssessasssssnsassessssssassessessnsessessnsessassessnssssessessesansessessnsessessessnssssesessesesessesas | eorenreneneesesd [HA91,076 | ovrivrirrsrans 982,571,761
Bonds - Industrial and Miscellaneous

001669 AZ 3|AMC ENTERTAINMENT, INC.....coocvrrrereeerescietseese et sees CS FIRST BOSTON.....coeuiiieieeietieietce ettt sssse s

001706 AB 6|ASSOC MATERIALS.......... KBC FINANCIAL.....................

00506T AJ 4|ACTIVANT SOLUTION.......cosrrerrerrrirririires DEUTSCHE BANK SECURITIES
00763M AM 0|ADVANCED MED OPTICS CORPORATE........cooiiiieieiieeiisseiesstssesesssssnees | cesssnssnes | eeeens 03/27/2007...... WARBUG DILLON...................

018772 AG  8|ALLIANCE ONE INTL.....couiirierrieeetreiieiesteeise st ssesssssessessssssssesssssssssessessssaens | avsessisssens | aeveess 03/02/2007...... WACHOVIA.........

01950P AC 6|ALLIED SECURITY ESCROW.......coooiiieieiieieteeseteessestesie e ssessssssessssssssssssesans | avvessissens | aeveesd 03/29/2007...... VARIOUS.......ccovveererereireennns

01958X BS 5|ALLIED WASTE NORTH AMER.........cccoiieiereieieiiseteie s ssssssssssessessns | svvessiessens | aeveend 02/27/2007...... DEUTSCHE BANK SECURITIES

019645 AD 2| ALLIS-CHALMERS ENERGY......c.cecosmimisireisresiessiessssssssesssssesssssessssssssssssssssssssss | assssssesiens | aevens 01/24/2007...... RBC CAPITAL MARKETS.......

02406P AF 7| AMERICAN AXLE & MFG CO......oueveieieieiesicise s tssesssssssssssesssssssssessssssssssssens | avsssssssens | aevens 02/22/2007...... PNt

02916P AA 1| AMERICAN RAILCAR........oveieieireeiestssissise st sssssssssssssessssssessesssssssssessessssssess | sssssssessons | seseens 02/23/2007...... VARIOUS ...ttt sttt
03076W AA 0| AMERIPATH INT ...cooiieiieieiiesissieessisssseis st ssessssssessesssssssssessesssssssssesssssssssessessns | ssnsssesesss | soveses 02/05/2007...... WACHOVIA.................

038101 AH 4 [APPLETON PAPERS, INC........coviveieereiicteeeteeeie e eiseeseesessesiesessessesss s sssssssessssnses | avesessinses | oevenes 03/05/2007...... BANK OF NEW YORK

038521 AA 8 |ARAMARK SERVICES.........cooiviiereeeeietsetese s ssssese s sesssssssssssssassessnsss | avsesessinses | eeveres 01/11/2007...... VARIOUS........cccovune.

038521 AB 6 |ARAMARK CORP..........oooiiiriiriieiie ettt sttt sttt enssensns | sensssssanes | eneens 01/17/2007...... Pt

038521 AE 0 |ARAMARK CORP.........oooiiiiriieiie sttt st ssss s ssss sttt enssensns | seessnssnnss | eneens 01/17/2007...... Pttt

043436 AE 4 |ASBURY AUTOMOTIVE........oooiiriinrinrirrise st ssssssssssssesssesssesssnss | sesssssssnss | eeeens 03/12/2007...... GOLDMAN SACHS AND COMPANY..

045054 AA  1{ASHTEAD CAPITAL.....coeveiiereisetieieeiestee ettt ssessesssssssssssssssssssssessssaens | avsesssesens | aeveess 03/05/2007...... BANK OF NEW YORK..........ccc......

045086 AB 1|ASHTON WOODS USA FINANCE...........ccosvriiereereetreressstesise e sssssssssesssssessas | evvessinsnns | eeveend 02/13/2007...... UBS SECURITIES.......

045709 AE 2|ASSOCIATED MATERIALS.........c.oeviereieiseteie et ssessssssessessnss. | avsessissens | arveens 03/20/2007...... CS FIRST BOSTON
05329W AE 2| AUTONATION, INC.....oovrriereciciieiscteisssste st sssssss s ssssssssssssssssssans | sensssssinnes | eoveres 03/14/2007...... KBC FINANCIAL.....

05523U AD 2 |BAE SYSTEMS HOLDINGS.........cccoeieiirireieiesiesisete st sesssiesssssssessssssssssssssssssens | sesssssssses | seevan 02/16/2007...... VARIOUS............

055451 AD 0|BHP BILLITON FINANCE CORPORATE.........coiveeieiesissiesiesssssesessssssssessesses | eevsssseses | eeean 03/27/2007...... STATE STREET.

057741 AA 8|BALDOR ELECTRIC CO....ooovvreririeieiesiseisesiessssissssessssssssessesssssssssssssssssssssssssssssssens | assssssessens | aesens 01/25/2007...... PARIBAS........

07388R AE 7 |BSCMS 2007-PW15 Ad......ooeveeeeeeeeeeseesee e sess s ssssssssssenes | sresessensnns | erensad 03/09/2007...... JPMORGAN........ooieeecttete ettt s saessessnans | seessessssessesessessesssssenssnaes | eees 20,109,874 | ...

073902 PP 7 [BEAR STEARNS.........oooieieictceetce ettt sssssssssessssssessesnss | avsesiesinses | oevenes 01/19/2007...... BEAR STEARNS ..ottt ssstes s sessesssnss | svsessssessesssssssssssssssssssesss | sresssssessesinnas 14,980,200 | ...

077454 AA 4 |BELDEN CDT, INC......oooiioiiieeicieseeetse st sssssssssesenas | avsesesinses | eevenes 03/14/2007...... WACHOVIA........ooeiteee sttt ssbes s besse s sssssaens | sressesissessesissessesesessssanaes | eees ...70,200 |...

08782T AA 1|BEVERAGES & MORE, INC........coosvuiiiriieiieiieiieeieiiseisssssssssessssssesssssssssnnsns | sessnennens | sereees 02/16/2007...... JEFFRIES...

093679 AC 2 |BLOCKBUSTER, INC........ooverieerieeireineineississ st ssssssssssssnssans | sessssssnnes | eesens 03/07/2007...... VARIOUS....

119883 AF  3|BUFFETS, INC......ooeeeeeeeecteeeeeetcee ettt sssss s sasssss s sssssss s sssssensnnes | ssessensinses | ereeres 03/21/2007...... VARIOUS.... .

12501B AR 5|CCH 1 HOLDINGS.........coeeeeteieeetretetsetes ettt sssss st ssesses s ssssssssssessnses. | sressssnses | eoveres 02/27/2007...... VARIOUS ..ottt

12501B AS 3| CCH HOLDINGS LLC.......ouiicieiericieiet ettt

12502B AC 7|CCHILLC.....ccceovvreirirnaee

12502C AD 3|CHARTER COMM HLDNGS I
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Statement as of March 31, 2007 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE D - PART 3
Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC Designation
CUSIP Date Number of Accrued Interest or Market

Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
12513Y AF 7|CITIGROUP DEUTSCHE BANK  COMM MBS........coovmrivnrrinsiieneiessssessisssssenns | sevessniies | ervenns 03/21/2007...... DEUTSCHE BANK SECURITIES........c.omiieriinieinsisnssssssssssssssssssssssnss | svsssesssssssssssssssssssssssssss | sossessssnsssnns 20,035,938
126001 AA 4 |CMP SUSQUEHANNA CORP.........c.commvirinniiississssssssessssssssssssssssssssssssssssssssssens | sesssssssns | avseons 03/05/2007...... BANK OF NEW YORK.......c.coovvvvnne ..10,231 | ...
126304 AK 0|CSC HOLDINGS INC. SRINOTES.......ccovvummrirmriiimnsssssissssssssssssssssssssssssssssssssnsses | sesssssssns | avvenns 02/27/2007...... DEUTSCHE BANK SECURITIES.... ...50,750 | ...
12958R AA 5| CALFRAC HOLDINGS........cocrmriimrrrrmrisnrsinssssssssssssssssssssssssssssssssssssssssssssssssssssnses | sosssssnssns | soneees 02/07/2007...... RBC CAPITAL MARKETS........... ...25,000 |...
14986D AF 7 |CITIGROUP DEUTSCHE BANK........ccoooimreeriirrriinresnsiinssssssssssssssssssssssssssssssssnnes | svsssssnsees | snneens 02/01/2007...... COUNTRYWIDE SECURITIES...
15941R AD 2|CHAPARRAL ENERGY, INC...... JPMeconeeenne
16117P AF 7|CHARTER COMM SR NOTE. . JPM..
16117P AL 4|CHRTR COMM HOLDINGS.........cooveveieretieisee ettt sssssse s P
16117P BD 1|CHARTER COMM SR NOTE........cccosoireisietereeeietsetes et LEHMAN BROTHERS
16117P BH 2|CHARTER SR.NOTE................. LEHMAN BROTHERS.
17453B AQ 4|CITIZENS COMMUNICATIONS. VARIOUS................
18382Q AA 0|CLAYMONT STEEL, INC......cccooovirrrerrrrrrirnnes JEFFRIES...
193459 AB 0|COLEMAN CABLE INC WACHOVIA.......ooiiiensiessises st snsssnes
20030N AR 2 [COMCAST CORP.........ccoooriiriiesrtesissssisssisss sttt BEAR STEARNS ...t ssssssessssssssssssssssssssssssssssssssssnnss | sesssssssssssssnssssssssnnssssnsses ,926,
20173Q AB 7|GCCFC 2007 -GG A2........c..covmvernne GREENWICH CAPITAL.. B 20,099,940 | ...
20453E AA 7|COMPLETE PRODUCTION SERVICE.........coovvemmrermmrernniisnsssssisssssssssssssssssssssnsssns | svsssssnsess | soneens 02/02/2007...... CS FIRST BOSTON......onrvimrirnrersiisssssssssssssssssssssssssssssssssssssssssssnssssns | sssssmssssssssssssssssssnssssnsssss | soons ..40,931 | ...
210795 PT 1|CONTINENTAL AIRLINES, INC........orsvrirririnrirnriinsesssssssssssssssssssssssssssssssssssssssnnss | svsssssnsses | sonnens 03/21/2007...... | J.P.MORGAN......ovorriieriirsessecsssisessssssisessssessssssssssssssssssssssssssssssssnnss | sessssssssssssssnssssessssnsssnnss | seves ..25,013 |...
21079Q AA 2|CONTINENTAL AIRLINES, INC. CORPORATE........cccoormmmeermrrrrmmeersmrersmssssnsesnsses | cvnsesssnnees | 000ee.03/27/2007........ J.P.MORGAN..
22112A AA 4|COSAN FINANCE.............. JP.MORGAN..........
22282F AC 3|COVALENCE SPECIALTY. CS FIRST BOSTON....
23918K AE 8|DAVITA, INC.......ccceevrrerees BANK OF AMERICA...
269246 AM 6|E*TRADE FINANCIAL CORP. J.P.MORGAN..............
269279 AB 1|EXCO RESOURCES...........cc......... CS FIRST BOSTON
28140 AD 2|EDUCATION MANAGEMENT, LLC VARIOUS................
293791 AV 1|ENTERPRISE PRODUCT.............. WACHOVIA........oonvirrrreriesrinsionn.
345370 BP 4|FORD MOTOR CO.... GOLDMAN SACHS AND COMPANY...
345370 BT 6|FORD MOTOR CO CITIGROUP GLOBAL.......cccc.rmvrvrrrerne.
345370 BV 1|FORD MOTOR.......cccovernne . GOLDMAN SACHS AND COMPANY...
345370 BY 5|FORD MOTOR COMPANY........cooomriimmrirmeesnsssssssssssssssssssssssssssssssssssssasssssssssssssssnns DEUTSCHE BANK SECURITIES..........comvvemmrirmreenneiensernnes
345370 CA 6|FORD MOTOR CO.....coorerrermrireeesesssssessssesssessssssssessssssssssssssssssssssssssssssssssssnsees VARIOUS......oooocrreisiissessssssss st ssssssss st sssssssssssens
35671D AS 4|FREEPORT MCMORAN C&G........ VARIOUS......ooorrirreeeerneennsesssneenns
369300 AF 5|GENERAL CABLE CORPORATION... GOLDMAN SACHS AND COMPANY..
370425 RZ 5|GMAC......ooeirireieriereeeee e VARIOUS......coooveeereeree e
370442 BT 1|GENERAL MOTORS.........oomvieeeiisisissisessiiss s sss st ssssssssssses DEUTSCHE BANK SECURITIES..........coovvvervreerierriesinins
372910 AC 3| GEOKINETICS, INC......orrvvrrrrerreirssiisesies s RBC CAPITAL MARKETS........coovvvrrirriiessessisssiessseesieons
381096 AB 2|GOLDK 2007-2A B.... . MERRILL LYNCH CAPITAL MARKETS.......osvveveeriiesesiesssesssesssssssinnss | evsssssisssssessssssssssssssssns | coone .5,
38141G EE 0| GOLDMAN SACHS........ccoomriimeiisssiesisssssssssssssssss s sssesssssssssssssssssssssssssssssssssns BEAR STEARNS........ooiivitrrieesissiessisss st sssssssssssssssssssssessssnsss | svsssesssssssssassssssssssssssnsssns | svoee .14,856,600
38869P AD 6|GRAPHIC PACKAGING INTL... CS FIRST BOSTON......oiviiiiinririesisssssssssssssssssssssssssssssssssssssssssssssns | sssssssssssssssssssnsssssssssnsssss | sooes 53,269
380914 AD 4|GREAT CANADIAN GAMING CO.. GOLDMAN SACHS AND COMPANY........omvirrriirrsisnsisessssnsssssssssnssssssssss | svsssesssnssssssssnssssnsssnsssss. | sooes 25,000
404030 AC 2|H&E EQUIPMENT SERVICES... CS FIRST BOSTON......orviriiinrersesinsssssssssssssssssssssssssssssssssssssssssnssssens | sesssmssssmssssssssssssnsssnsssss | soons 47,869
420122 AA 1|HAWKER BEECHCRAFT ACQ.. GOLDMAN SACHS AND COMPANY........mmrirmrirrmmrernsssnssssnssssnssssssssssssssns | svssssssssssssssssmssssnssssnsssss | soons 80,000
420122 AE 3|HAWKER BEECHCRAFT ACQ...... GOLDMAN SACHS AND COMPANY oot | s | o 130,000
420122 AG 8|HAWKER BEECHCRAFT ACQ.. VARIOUS ...t ciseesssssssssssssssss st sssssssssssssssssssassssssssssssssssssns | sssessssmsssssssssssssssssssssssans | s 151,875
44701Q AM 4 |HUNTSMAN, INT......covovrrrrnne Pttt nae s | sresesesnsinae s tesessnsesananaes | eas 46,238
458204 AA 2|INTELSAT BERMUDA, LTD... DEUTSCHE BANK SECURITIES........covvnrerernernrerreneinsesesssesssssssessssssssees | sessssessssesssssssssesssssssssnsnns | seees 164,000
460146 BY 8|INTER PAPERCO.................. BANK OF AMERICA........otririieieisiineineisiissisetssssesssssessssessssssessesssssesssnes | sesssssssssessnssnsssessessessnssnns | seees 544,830
46627T AD 4|SMURFIT KAPPA FUNDING. CS FIRST BOSTON......oivorriererieessissssesssssssssssssssssssssssssssssssssssssssssens | svssesssssssssssssssssssnsssasssss | sosssssnssssssssonns 233,675 | ...
46629P AC 2|JPMCC 2006 LDP9 A3...... GREENWICH CAPITAL.......oovveeeiereeeirssisssssssssiessssesssssssssssssssssssssssssssas | svssssssssssssasssssssssssssnsssss | sooee 19,597,656 | ...
46630 AC 3|JPMCC 2007-LDPX A3.. PNttt nsnns | srsenssensss s | oo 20,099,132 | ...
471109 AB 4| JARDEN CORP.........coovorrirsiinsiiessissssess st sss s ssss st sssssnens VARIOUS......oooieeitssis sttt ssssssssssssssssesssssssss | ssssssssssssssssssasssssssssnssssns | semsssssssssssssssnns 220,200
48282A AB 1|KABEL DEUTSCHELAND GMBH........coocovmvieriiriineississsisssssssssessssssesssssssssssnns KBC FINANCIAL.......cvvorriirriissiesssesssisssssssssssssssssssssssssssssessssssssssssssnnss | sesssssssssssssessssssssnsssnsssss | sossmssssossssnssssnsssnns 5,531
527298 AH 6|LEVEL 3 FINANCING........coooormrimreerriineisssisssessssss st sssesssssssssssssssssssssnses VARIOUS.......oooiriissis sttt ssssssssssssssesssssssss | sssssssssnssssssssssssssssssnssssns | semmssssssssnssssnes 200,250
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Statement as of March 31, 2007 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE D - PART 3
Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC Designation
CUSIP Date Number of Accrued Interest or Market
Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
527298 AK 9|LEVEL 3 FINANCING.........ccooormrrerrrrnniinsiiessisssisssssssssesssssssssssssssssssssssssssssssssssnss | sosssssnsses | soneens 02/09/2007...... |MERRILL LYNCH CAPITAL MARKETS.........coovvemrinriinreisssssssssssssnsssns | cosssssssssssssssssssssssssssssonss | sossssssssssssssnsens 775,000
52729N AG 5 |LEVEL 3 COMMUNICATION.......ccoorvermrirmrisseissessssssssssssssssssssssesssssssssssssssssssnssses | ssssensssnns | sesennd 01/16/2007...... . ....130,000
52729N AS 9 [LEVEL 3 COMMUNICATION.......ccoomrermeermeessnesssssssssssssssssssssnssssesssssssssssssssssssssssns | ssssensssnns | sesend 01/08/2007...... ...385,000 |....
52729N BG 4|LEVEL 3 COMMUNICATIONS........ccoommrrirmrirmresmssssssssssssssssssssssssssssssssssssssssssssnss | sessssssssns | aevenns 02/13/2007......
52736R AQ 5|LEVI STRAUSS........osreerrirririnrernsisssssssssssssssssssssssssssssssssssssssssssssssssssssassssssssnss | sesssssssns | aeveons 03/27/2007......
52736R AV 4|LEVI STUAUSS........osveerrireersrcrnseissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | sessssssssns | aevenns 02/23/2007......
549463 AC 1|LUCENT TECHNOLOGIES INC.......cocconmrermrrermrerrernsessnsesssessssssssssssnsssssssssssssssssss | svsssssnseen | cnneees 02/12/2007......
549463 AE 7|LUCENT TECHNOLOGIES INC
554273 AC 6 |[MACDERMID, INC........coeverereieeietsetesce ettt sssae st s sesssssesessnees
59132A AA 2|METALS USA HOLDING CORP
60687U AB 3|MLCFC 2006-2 A2................
60877U AA 5|MOMENTIVE PERFORMANCE.
617446 C2 3{MORGAN STANLEY.......ccomvrimrriinrirneiiesssssssesssssss st essssssssssssssssssssssssssssses
61750C AF 4 |MORGAN STANLEY CAPITAL......evvrrirnrirnssinsisessssssssssssssssssessssssssssssssssssssssns
61751N AC 6| MORGAN STANLEY MSC 2007-HQ11 A2.......cvvvrrrrrinrreremeernsisinssssssssesssssssssssssnns | svssensssnes | sereend 02/15/2007......
624755 AD  6|MUELLER GROUP, INC.......c.ommrierreinnrernscsesisnssssssssssssssssssssssssssssssssssssssssssnssssnns | sssssssnsses | snneens 01/30/2007...... CS FIRST BOSTON....
B2475R AC O [MUEGRO.......ccorrinrirriisrcssssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnses | ssssansssnns | sesneed 02/13/2007...... CS FIRST BOSTON....
62941F AG  3[NTL CABLE PLC.......oovvireiierernriesecessesssssssssssssessssssssssssssssssssssssssssssssssssssssnssssnns | sessnssssnnes | sesneed 01/29/2007...... |VARIOUS...........c........
62941F AH 1 [NTL CABLE PLC.......oovvirreenrcrriernecessssssssssssssssssssssssssssssssssssssssssssssssssssssssnssssnns | sessnssssnnes | sesneed 03/29/2007...... BARCLAY CAPITAL....
B2947Q AC 2 [NXP BV ..ottt sssssssssssesssssssssessssssssessesssssnssessanes | sessssssnsses | sneesn 02/02/2007...... J.P.MORGAN..............
651715 AD 6| NEWPAGE CORP......coovtrirerirriresisiseesisessssisesssssssssssssesssssssssesssssssssessssssssssssessensss | sssssssnssens | sessens 01/04/2007...... CS FIRST BOSTON
65556N AB 6 | NORCRAFT HLDG CAPITAL......covieerreeirncineereinesneessssessnsssssssssssssssssssessssssssssssessesss | sesssssnsses | neesn 03/20/2007...... |KBC FINANCIAL.....
67000X AB 2|{NOVELIS, INC. SRNOTE........ccosirrmrrremrerrsiessiesssessssessssssssssssssssssesssssssssssssssssssss | sosssssensses | coneisd 03/29/2007...... | VARIOUS........
670200 AA 2 [NUTRO PRODUCTS, INC...corveermrreemmreeesmneeesssesssssessssssssssssssesssessssssssssssssssssssssses | sesesssesses | sessnns 02/14/2007...... | JPM..
670200 AD 6{NUTRO PRODUCTS, INC......ccorsrvirrrrisriierississsisessssesssssssssssssssssssssssssssssssssssssss | sssssssssses | coneens 03/19/2007...... | JPM.........
68371P AC 6| OPEN SOLUTIONS, INC.......covvvirrirrrirnsieesiiessssssissssssssssssssssssssssssssssssesssssssssnsssns | sosssssnssss | soneens 01/18/2007...... | WACHOVIA
69337F AA 3 [PGS SOLUTIONS, INC.......oevvirmrrireriinrisesisssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | ssssmmsssenns | seseed 02/08/2007...... | VARIOUS................
693463 AA  9|PNA INTERMED HOLDING..........coovvurmrermrernreissssssessssssssssssssssssssssssssssssesssssssssnnses | svsssssnsses | soneens 02/06/2007...... BANK OF AMERICA...
697933 AT 6|INTELSAT CORP........ovrrvrrcrrriinerssssssssesssessssssssssssssssssssssssssssssssssssssssssssssssssnses | svsssssnssss | soneens 02/21/2007...... CS FIRST BOSTON......oriirierresnsisssesssssssssssssssssssssssssssssssssssssssssssnes
707078 AD 3{PENHALL, INT...ovoorerererrereeesseressssssssssessssesssssssssssssessssssssssssssssssssssssssssssssnssssns | svsssssnsses | soneens 03/26/2007...... DEUTSCHE BANK SECURITIES.......ovvorrereerreieessssessessssssssnsssnsssns
716495 AB 2| PETROHAWK ENERGY CORP.......cccommrirmrrirrirnesinresnsesssessssssssssssssssssssssessssssns | svsssssnsees | soneees 02/08/2007...... CS FIRST BOSTON......coovvorrernrenne
723787 AF 4 |PIONEER NATURAL.......coviiereiseeeieceteeese s ssssess s sssssasssssssssssessnnns | avsesessinsns | oevenes 03/07/2007...... GOLDMAN SACHS AND COMPANY..
74955W AE 9| R.H. DONNELLEY CORP.......ccccovrririrnierrirernsessisisnssnssssssssssssssssssssssssssssesssssssssessssssns | ssssssssssens | sessens 01/16/2007...... CS FIRST BOSTON.......cccovvnrrrrirenne
755267 AD 3| READER'S DIGEST ASSOC........ccoimvieeiiesiesssisssssssisssssssssssssssssssssssssssssssssssnsss | sosssssensses | coseond 02/2712007 ... [ JPM...o.ooorooiieeiteessiss st
781904 AM 9| RURAL CELLULAR CORP........covvverrtsrirseiisessisesssssssssssssessssssssssssssssssssssssssssssssins | sosssssessses | connind 03/05/2007...... CS FIRST BOSTON.......oovviuiviiirisiisssses i ssss s ssssssssssssssssss
805844 AD 9| SBARROD, INC......ccoouivieeiiciiesiiseissssissses s essss s sssssssss s esssssssssnns | sesssssensses | coenind 02/01/2007...... | VARIOUS................
816074 AF 5|SEITEL ACQUSITION CORP......cccommiriirrirreiinsisssssessssssssssssssssssssssssssssssssssssssssns | sosssssnsses | conesnd 02/09/2007...... | J.P.MORGAN......ccooormrrrrmrrrrrrirrerirnnins
816752 AA 7| SEMINOLE HARD ROCK ENT......cvvvmriiriisisinsissssisssssssssssssssssssssssssssssssssssssenss | sosssssssses | coneend 02/27/2007...... MERRILL LYNCH CAPITAL MARKETS
817565 BR 4|SERVICE CORP INTL 144A  CORPORATE.........ccccommrummmrennrimssssnsesnsssssssesssssss | svnssssnsses | coneend 03/28/2007...... BAAB......orrreenss s
83272A AA 2| STONE CONTAINER.........ccooomrirmeitrneisseisssssssssssssssesssssssssssssssssssssssssssssssssssssnnsss | sosssssnssns | soneens 03/12/2007...... DEUTSCHE BANK SECURITIES....
833312 AA 9| SNOQUALMIE ENT AUTHORITY ...oomrirrriinrrernrisssesssessssssssssssssssssssssssssssssssssnnss | svssssssnsses | snneens 01/23/2007...... BEAR STEARNS........ccovvvmrrirarrennn.
843452 AZ 6|SOUTHERN NATURAL GAS.......oocomriimmeernrermeesnsessssssssssssssssssssssssssssssssssssssssnses | svsssssnsses | soeeees 01/26/2007...... DEUTSCHE BANK SECURITIES
857689 AZ 6| STATION CASIN.....rvirrerrrcrriiercsssseinsesssseessesssssssessssssssssssesssssssssssssssssssssssnnsss. | svsssssssses | snneees 02/26/2007...... | JPM.....oorrerrrirnrcrneiieneessrenns
857689 BA 0|STATION CASINDS........evrrirerrirreeiniresissisesissssssssssessssssssssssesssssssssessesssssssssessesssnsnns | svsssssnssens | sessens 02/26/2007...... BARCLAY CAPITAL
861642 AE 6|STONE ENERGY CORP........ccoviirerrerinrinrireiinsrnsisisssssssssssssesssssssssesssssssssssssssssssnssens | sssssssnssens | nessens 01/23/2007...... J.P.MORGAN..........
866933 AK 0|SUN HEALTHCARE GROUP CORPORATE.........ccosimrreereeneeneieesseneessessennens | avenennennne | 10e:03/22/2007....... CS FIRST BOSTON
87264M AB 5| TRW AUTOMOTIVE.......ccoooorrvrerrierriessisesiins LEHMAN BROTHERS.........ccccoverrrnnns
873168 AN 8| TXU...ccooovvrverrrrens MERRILL LYNCH CAPITAL MARKETS..
873168 AQ 1|TXU CORP.... MERRILL LYNCH CAPITAL MARKETS..
893647 AK  3{TRANSDIGM, INC.......coorrivrrririiissiies s ssssssssssss st ssssssssssssnns VARIOUS ..ot ssss st sss s
89855V AA 8| TUBE CITY IMS CORP......ceooreieretriieseisssisssssssssss st ssssssssessssssssanssns CS FIRST BOSTON.......oriiirierrcreisesssssssssssssssssssssssssssssssssssssssnssssns
90342D AC 3|US ONCOLOGY HOLDINGS INC.. CITIGROUP GLOBAL.
904201 AA 8| UMBRELLA ACQUISITION.......ovverrirrrerressesisssssssessssssssssessssssssssssssssssssssssssans VARIOUS ...ttt sss st ssssssens
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Statement as of March 31, 2007 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE D - PART 3
Show all Long-Term Bonds and Stock Acquired by the Company During the Current Quarter
1 2 3 4 5 6 7 8 9 10
Paid for NAIC Designation
CusIP Date Number of Accrued Interest or Market

Identification Description Foreign Acquired Name of Vendor Shares of Stock Actual Cost Par Value and Dividends Indicator (a)
918866 AP 9|VALASSIS COMMUNICATIONS........coooorrvirmeirnsisesissssssssssssssssssssesssssssssssssssssnss | sossssssnsses BEAR STEARNS........ooiiiiriineitssesesssssssssssssssssss st sssssssssssss s ssssnes

92531X AA 0|VERSO PAPER HOLDINGS...... CS FIRST BOSTON

92531X AD  4|VERSO PAPER HOLDINGS.........coocommrirriierisssissssssissssssssssssssssssssssssssssssssssssnnss | oon CS FIRST BOSTON....

92839U AB 3|VISTEON CORP................. VARIOUS................

92976G AE 1|WACHOVIA BANK......... BEAR STEARNS.........ccooovnnns

934548 AE 8| WARNER MUSIC GROUP. DEUTSCHE BANK SECURITIES

94980V AE 8|WELLS FARGO & CO........ . BEAR STEARNS.........ovvremrrernreererrenne

97381W AD 6| WINDSTREAM.........coetireeereieteses ettt sessss st ssessssstesssssssesanns | seesaesnsns MERRILL LYNCH CAPITAL MARKETS

97381W AE 4| WINDSTREAM CORP........eoeieteeetctreeee ettt ses s sssssse s sssssses s sssensens | seeseesensns MERRILL LYNCH CAPITAL MARKETS

984756 AA 4|YANKEE ACQUSITION CORP... LEHMAN BROTHERS.........c.ccceeuuee.

984756 AC 0|YANKEE ACQUSITION CORP................... LEHMAN BROTHERS.
4599999. Total - Bonds - INdustrial & MISCEIANEOUS............cueieiiiiiii ettt ettt ettt ettt ettt esesstes stessststessesssassasaessseaes .. ,
6099997. TOHAI = BONGS = PO ... evteiitse it sisse et ss s ess sttt 8 88888884888 1408 1888455808810 E 408820880058 42048100E8 4L 8 eEEEE1E0E £ 18R 8408840 EE 408 E 840081400 E 84 E 8o E 141081 EE 1408808400888 E 0 e R st s st ennts | Sinnstasnses 1,487,752,746 | ............. 1,497,246,761 27
6099999. TOHAI = BONGS...1.vv1ovesseessisseeseesssseess e eesssesss sttt 8 8884848884881 8 4888088420884 8 848884008400 E 8408 E 1+ S481eEEE4eEEE RS eeEE 4R SR E 410 E R R 4LE SRR 4L RS E 4R R R LR Rt sttt | arnseasnstaas 1,487,752,746 | ............. 1,497,246,761 | ..oooovrienrirnn 4,092,744 |..........
Preferred Stocks - Banks, Trust and Insurance Companies

72723# 12 7|BLUE HEALTHCARE BANK......ocisvieuriessssissssssssssssssssssssssssssssssssssssssssssssssssssassssasses | sesssssssssas IR 2 7Y ) 3,326.000 3,326,000
6299999 Total - Preferred Stocks - Banks, Trust & Ins. Cos.. ...3,326,000 | ...

6599997. Total - Preferred Stocks - Part 3 ...3,326,000 |...

6599999. Total - Preferred StOCKS. ... ..ot ess st snsseans 3,326,000

Common Stocks - Banks, Trust and Insurance Companies

72723# 10 1|Blue HEAICArE DanK.........c.cvvveieeiiiieeicictseese sttt benes st nssnsns | sresasssneans | ....... 03/31/2007...... |VARIOUS ......................................................................................................................... 3,326.000 |.....ccoveveverrnnnn 33,260 |............ XXX oo oo | S,
6799999. Total - COMMON StOCKS = BANKS, TIUSE & INS. C0S........cuuiueieeieitiiesiieiitiitest sttt st tetsesesssssssessessssessessstassessesssssessssess  ssesssssssessessssossessesssssssessessesass et et sesesses et essssesseesesens et et et et st setensessesseesesesses et essesebsstensessessnsssensesntansessnsas | tessssssssssesssssnsansen 33,260 |............ DS S [ (L) XXX..........
Common Stocks - Industrial and Miscellaneous

001084 10 2{AGCO CORP......ooeeeiereeeee st essessss s saessss s sassss s ssesssssssessssssssassssssssnsaens | avsessieseens | aeveeed 02/26/2007 ... NY LIFE.........oioieeeieceeee ettt stes st saes st saesses s ssesssssnses | sevsssesssssssssansasses 18.000 L

00130H 10 5[AES CORP.......ouieectcieetete ettt sss bbbt es s sassssssstans | evssssnsans | sersan 03/13/2007...... [NY LIFE.......oooioieieeceeec ettt stess st ssssbs s saesssssenes | evsssasssessssassannes 92.000 I

00208R 10 2[AT&T, INCi...ooveieciie ettt ettt st esssbss s saes | sensessansans | seesan 01/03/2007...... 82,609.780 I

002824 10 0|ABBOTT LABORATORIES.........c.cooereirerieiciteisiesesis s sssssssssss e ssessssssssssssns | avsesssssens | aeveens 03/13/2007...... [NY LIFE.......cooioiiieieceeic ettt stess st ssessssssnns | evssssessessssasssenes 32.000 | L.

003924 10 7|ABITIBI-CONSOLIDATED, INC......cceorirererircieresisete st ssesssssssssessssssenss | assesssesens | aeveens 03/28/2007...... e ..13,066.000 L.

005125 10 9|ACXIOM CORP.........ccvirrrserrerrererisesesessssisssessssssssesessssssessssssssssesssssssssessesesssnsiess. | avvssssesiens | 0ereens 0202612007 ocves [NY LIFE oottt ettt sesssssssssstessnss | ssessssssssessssssssesens 6.000 L

00724F 10 1|ADOBE SYSTEMS, INC......ccocovrvrrrireirernrnsirerissssisessssesssesssssssssssssssssssssssssesessesssnsses | senssnssesses | 00erees02/26/2007 cooess [NY LIFE oottt ssenssssns | sssessssssessassnnes 2,129.000 L

00763M 10 8|ADVANCED MED OPTICS ...993.000 L.

007865 10 8|AEROPOSTALE................. ...127.000 .| L.

008190 10 O|AFFILIATED COMPUTER.............. - ...122.000 .| L.

008252 10 8|AFFILIATED MANAGERS GROUP...........coooeiereeeeeieeeeeeeieeeesesieesesseesisssessssssssensas | evveesiesens | erveesd 01/31/2007...... [MUNDER.........oomoeeeteeeeeecteeeee ettt sees s saesssssess s sssssesseesanns | evsessessasssenes 12,200.000 L

00845V 30 8|AGERE SYSINC.COM.......omieeeeeeeeeeeeeteeeeeeteeeeeseseseseessssssssssessssssessesssssssssssssnsasns | svsessensenns | arveeed 02/13/2007...... L

009363 10 2|AIRGAS, INCORPORATED........cooeveeeeeeeeeeeceeeeseeeeeeeeeeeessessesssssssssesssssssssssssssssannss. | evsensinsnns | arveeed 01/31/2007...... | L....

009717 10 1|AKAMAI TECHNOLOGIES........cocoietriiteeerciesiesise et siessss e ses s sssssssessnss | sessessnsens | evvan 01/31/2007...... I

012653 10 1|ALBEMARLE CORP..........coviirisitreieiestee ettt ssesss s ssessss s sssssesssssens | avtensisseens | aeveesd 03/13/2007...... I

013078 10 O|ALBERTO-CULVER CO.....cceveieercieiiesicie s sesissesessssssssessesssssssssssssssssssssens | assesssssens | arvens 03/13/2007...... | L.

017361 10 6|ALLEGHENY ENERGY INC......coceiviiiiieiieieieeiseiesssie et sesses s sssssssssssssssnsns | avvesssssens | arveend 01/26/2007...... | L.

01741R 10 2|ALLEGHENY TECHNOLOGIES.........ccooiveircieriesiseiesesisesessssisssss e siessssssssssssssssssens | sesssssssses | seesen 02/02/2007...... I

018581 10 8|ALLIANCE DATA SYSTEMS.......cosiiireierireiresesisssssiesssssssssessssssssessessssssssssssssssssesns | assssssesiens | aevens 03/27/2007...... | Lo

020002 10 1|{ALLSTATE CORP......evivtererirriesiseiesiesisssseisessssssssestessssssessessssssssssssessssssssesssssssssessans | ansssssessens | sessens 03/27/2007...... | L.

020039 10 3|ALLTEL CORPORATION........ceooivireeeereterssieseeisssstessssssessesesssssssssssssssssessssssessesenss | svesessinses | eeveres 02/13/2007...... L.

020813 10 1 [ALPHARMA, INC.......oooverriieeieiesetesce et ssssesssssstesssessessssasssssssesssssnss | svsesisssnses | oevenes 03/15/2007...... L.

021441 10 O[ALTERA CORP.......ovteecteeeeeeeteeee s sesssss s ssessssssesssssssensssssssssssssesssssensssssnns | svsessssseens | arveess 01/26/2007...... . I

023139 10 8|AMBAC FINL GROUP INC.......oomeeeeereeeeeeeceieeeeetesesesetesseeseesssssesseesssssesssssssssssssanns | evsensinsnns | oeveeed 02/13/2007 ... NY LIFE.......oeoeeeeeeeceereeeeteeeee et sesssssssssssssssesssessssssnssnsnssnnes. | envenssnsensennnnnnnD12.000 | oo ..45288 |... | L....

025195 20 7|AMERICAN COMMERCIAL LINES.........ooooeieeeeeeeeeeteeeeeeeeeeeeeeesesessessssessessessenss | evversiesens | erveend 01/31/2007...... [MUNDER........ooeoreeeereeeecteee et seesesssessessssssssssssssnssesensssnssnsns | enreenieniennnnnn20,400.000 | ... ..1,736,482 | ... | L....

02553E 10 6|AMERICAN EAGLE OUTFITTERS........ooooiecteieeeeeteeeceseeieeteesessssvsseeseessessesaesssssnns | avvessinsens | eeveend 03/13/2007...... [NY LIFE.......oo oo eeeestesieseessesisesesiesssssssssssssssssessesssnssnses | evseeseesssssensenssnsseD0.0000 | coviioeiieeiieieieeias 1,719 L.

025816 10 9|AMERICAN EXPRESS CO.....coeviiieieicieesete et sessessssssssasssssssssessssssssssssans | avsesssssens | aevess 0312712007 ...... INY LIFE.........ooioieieeeeeeceresteese st sessssesssssssessessessessssssssssessenssenss | seevesssensensenssn0,981.000 | covoiviiiiiiinnnnns IS
02660R 10 7 |AMERICAN HOME MORTGAGE INVES..........ccostireirreireiesseieiessssesisesesssssssssessns | eevssssinsees | eevand 01/31/2007...... [MUNDER.........coosvrrirrrrisrrrcrersersesssessssssessssssssesssssessssssessssssssessessensens | seeveessnnsenssen2,500.000 | ovoiviiciiiiinnns Lo
026874 10 7 |AMERICAN INTL GROUP INC......cvvireiereeereie st ssessssssssssssssssenss | avvesssssiens | aeveend 02/26/2007...... Lo
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029066 10 7|AMERICAN POWER CONVERSION........ccoooooomiimmiiniiineisnsisnssssssssssssssssssssssssssses | svsssssensses | ooenens 01/16/2007...... NY LIFE L

03076C 10 6|AMERIPRISE FINANCIAL INC.......c.oevvirerirriiesiesssisesissssssssssssssssssssssssssssssssssnnss | svssensssnns | sesend 02/26/2007...... NY LIFE.. oL

032654 10 5{ANALOG DEVICES........cosvvrmrrirrrirmsisssisnssssssssssssssssssssssssssesssssssssssssssssssessssssssns | sossssssssss | soneens 02/13/2007...... NY LIFE.. oL

035229 10 3| ANHEUSER BUSH......ccoooimrirrrrirrinnsiinsisssssssssssssssssssssssssssssssssssssssssssssessssnsss | svsssssnsses | soneens 02/26/2007...... NY LIFE.. o L

037389 10 3| AON CORP.......oovvorriirceirrisssetssssss st ssss st sssss st sssssssssssssssssssssssns | sosssssnssss | soeeens 01/26/2007...... NY LIFE.. oL

03748R 10 1|APARTMENT INVT & MGMT CO -A.....vrviriirriiereereresnsesnssssssssssesssssssssssssssnnees | sessessssonns | sesneed 03/19/2007...... NY LIFE.. oL

037833 10 O0|APPLE COMPUTER.......cccoooonmrrvnrrern. I SO IR 02/26/2007...... NY LIFE.. L.

037933 10 8|APRIA HEALTHCARE GROUP INC........coovireieerieeieireteseseeteeesesssssseessssssessessnsas | svveseesinnes | eeveens 03/05/2007...... NY LIFE L

038222 10 5|APPLIED MATERIALS.........coootiieecieeieeetetesee s ess s ssssssessessssssssssssssasnees | svsesessinses | oevenns 03/27/2007...... NY LIFE L

03839G 10 5|AQUANTIVE, INC...... MUNDER.... L.

042260 10 9|ARMOR HOLDINGS.. VARIOUS.... L

044209 10 4|ASHLAND, INC.......ccocoovvvrrrrirerrinnns NY LIFE.. L.

053015 10 3| AUTOMATIC DATA PROCESSING.........coovviirrineiinsisenessssssssssssssssssssssssssssssessssas | svsssssensses | coneend 01/26/2007...... L

05329W 10 2| AUTONATION INC......coooiirrrirnrisesiisscsessssssssssssssssssessssssssssssssssssssssesssssssssssssssnns | sessssssssss | aevenns 02/26/2007...... L

053332 10 2| AUTOZONE, INC........covverrrirreiernrirnesississssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | sosssssnssss | soneens 03/05/2007...... oL

053484 10 1|AVALONBAY COMMUNITIES......oovvimrerrcrenirnssssssssssssssessssssssssssssssssssssssssssssnss | svsssssnsses | soneens 01/04/2007...... oL

053611 10 9| AVERY-DENNISON.......coocommrirmrierreirmsssnsessnsssssssssssssssssssssssssesssssssssssssssssssessssnss | sosssssnssss | soneens 02/13/2007...... o L

053774 10 5|AVIS BUDGET GROUP.........ccmrrerrirrerseissssssssssssssssssssssssssssssssssssssssssssssssssnnes | svsssssssses | soneees 03/27/2007...... oL

053807 10 3{AVNET INC....oisrrerrerereirneireesseesssssssssssssssssssssssssssssesssssssssssssssssssssssssssnssssssssns | svsssssnsses | soneens 03/27/2007...... oL

054303 10 2| AVON PRODUCTS, INC......ovurerrirrireerrirnsinsieesnsssssssessssssssssessssssssssssssssssssssssssnssnssess | sssssssnssens | sessens 01/26/2007...... Lo

054937 10 7|BB&T CORPORATION........ovrrerrrinrirrirresnsesiseesnsssssssssessesssssessssssssssssessessssssessassssssesss | svsssssnssens | sessens 02/21/2007...... Lo

055482 10 3|BJ SERVICES CO.....oovvuirreiririrreseieeeesiiesessissesssssssssesssssssssssssesssssssssesssssssssssessensns | asssssssssens | sessees 02/13/2007...... o

055921 10 0[BMC SOFTWARE, INC.....coeuuurveemmeeessmeeessnneesssessssssesssssssssssssssssssssssssssssssssssssnness | sessssmmesses | sessnns 02/26/2007...... (L

059815 10 O|BANDAG, INC......ccvoveevriieiieesisss s ssss s sssssss s ssssssssssssssssssssssnns | sesssssssses | cosennd 03/13/2007...... oL

064057 10 2|BANK OF NEW YORK CO INC......ooommrirrriiecrisriesiisssiesssssssssssssssssessssssssssssssenss | svsssssnsses | coeeens 03/27/2007...... o L

068306 10 9|BARR PHARMACEUTICALS.......cooooemriinriineiiesesisscssssssssssssssssssssssssssssssssssssssssnnses | svsssssnssss | coneens 03/05/2007...... oL

071813 10 9|BAXTER INTERNATIONAL.......cvsvvrrrierireienssessssssssssesssssssssssssssssssssssssssssssssssssns | sssssssnsses | soneens 03/27/2007...... oL

073685 10 9|BEACON ROOFING SUPPLY........ovviimrrirrirnnissssissssssssssssssssssssssssssssssssssssssssssns | sssssssssses | snneens 02/23/2007...... L.

073902 10 8|BEAR STEARNS COMPANIES..........ccoovummriirmirrnresmseinssssssssssssssssssssssssssssssssssssnns | sosssssnssss | snneens 02/13/2007...... L

080555 10 5|{BELO A H CORP.....ovvecrerreerrrereeinsesssssssessssssssssssssssssssssssssssssssssssssssssssssssnnnss | svsssssnssss | soneees 03/05/2007...... L

084423 10 2| WR BERKLEY CORP........ovvvurrerrreinresnssisneessnsissssssssssssssssssssssssssssssssssssssssnssssnes | svsssssnsses | soneens 02/26/2007...... L.

090613 10 O|BIOMET, INC.....cooreeirerirrereiniresisieessesseseeestessssssessessssssesssssssssssssssesssssssssessasssnssnssens | svssssssssens | sessens 03/27/2007...... .| L.

091797 10 0|BLACK + DECKER CORPORATION.......cccsvirmurrrrrrermernernneeesssessssesssesssnsssssssssssssssnsss | svsssessssens | sessens 02/26/2007...... .| L.

09227Q 10 0|BLACKBAUD, INC........oosvveerrirreieeeiessissiesssisssssssssssssses s sssssssssssssssssssssenss | sessssssssses | coneind 01/31/2007...... [MUNDER........ccooommrrrerrerrrensensisssssssisesssssssssssssssssssssssssssssssssssssssssssnns | avssisssssnnssnn:80,000.000 | ovvvoocvvoiiinnns 1,397,134 | oo XXX s s L

09247X 10 1|BLACKROCK, INC........oorivevirreiisiessissessssisesssses s ssssss s ssssssssessssssssssssssnns | sesssssnsses | sennond 01/31/2007...... MUNDER ..o sisssssessssssssssssssssssssssssssssssssssssssnnsss | soensssnnnsennssns8,000.000 | covooivoeriinnns 1,458,515 |............ D00 ST IR L

096761 10 1|BOB EVANS FARMS INC.. I IS 01/05/2007...... 2, (L

097023 10 5|{BOEING CO.....oorrivrriierirsiiessisssssssssssssssssssssssssssssssessssssssssssssssssssssssssssssssssnnss | sosssssssses | sonnens 03/27/2007...... oL

101121 10 1|BOSTON PPTYS INC.....cvvoriersriesiissiiessisesssssisssssssssssesssssssssssssssssssssssssssssssssnns | sessssssss | aeseons 03/19/2007...... 111,994 o L

101137 10 7 |BOSTON SCIENTIFIC CORP........ovvvirrrrrrrirsiiseseisssssssesssssssssssssssssssssssssssssnsssss. | snsssnsssns | avvenns 02/13/2007...... 68,773 oL

109641 10 0 |BRINKER INTERNATIONAL........covveerriirrrirnrisessssnsssssssssnssssssssssssssssssssssssssssssssnns | sessssssssns | avseons 02/26/2007...... [NY LIFE.......cosviinrirerrieerinnscssnissssnsssssssssssisssssssssssssssssssssssssssssssssnnssss. | ansessssssnsssssssnnssss 2000 | voriinsiinesisissiisnsisennns oL

111621 10 8 |BROADCADE COMMUNICATION........ovvvrrrerrirnrsssrisssssssssssssssssssssssssssssssssnsses | sessssnsssnns | aeveons 01/31/2007...... 15,649 o L

115236 10 1 |BROWN & BROWN.......ooorerrrirrerrcsreisesssssesssssssssssssssssssssssssssssssssssssssssssssssssss | sessssssssns | aeseons 02/26/2007...... 22,306 o L

117043 10 9 |BRUNSWICK CORP........covrvirrrirrereesnnessssssssesssssssssssssssssssssssssssssssssssssssssssssssnssss | sessssssssns | avvenns 03/27/2007...... 3173 oL

124857 20 2|CBS CORP-CLASS B......ovoiiririeininseeessssstssese s sssssssssssssssssssssssssessesssssessassns | ssnsssessesss | eoseees 02/26/2007...... 2,489 L

12489V 10 6|CBRL GROUP INC........oveririniinrireieiesissesessssssisssssesssssssssssssssssssessesssssssssessassssssesss | ssnssssssnsss | sereees 03/27/2007...... 21,390 L

12512N° 10 5{CDW CORP........orvoeevicscstsssts s sssssssssssssssssssssssss | sesssssssses | seneind 01/16/2007...... 13,245 o (Lo

125509 10 9| CIGNA CORP.....overeirreeteceseeeieessseessseess st ssssssessessssssssssssssssssssssssssssassssnns | sesssssssnns | seeenns 03/13/2007...... 232,820 (L

126650 10 O|CVS/ICAREMARK ......ccoreeirirerieeirneeeneesssesssessssesssssessssssssssssssssssssssssssssssssssssnees | sesesnsesns | aevenns 03/22/2007...... 91,034 (L

127055 10 1|CABOT CORP........ccceorrmrrrnnnes I ISP PO 03/27/2007...... 43,385 L.

127387 10 8|CADENCE DESIGN SYSTEMS.......coovmriierriesiiensssessssssssssssssssssssssssssssssssssssssssssses. | sssssssssns | avveons 02/26/2007...... NY LIFE.......cooovmirrnrriinriinsisesisesssssssisssssssssssssssssssssssssssssssssssssssssssssnnses. | snsssnnssnnssssnssdyD80.000 | ovvvvrrvirrivinnionn. 70,402 IS

13342B 10 5|CAMERON INTL CORP.........coooorrirrrirriiessisssissssisssssssssssssssssssssssssssssssssssssnsssss. | sessssssssns | avvenns 03/27/2007...... [NY LIFE.......cosiinrrrnrriinriinnnesnnissssssssinsssssssssssssssssssssssssssssnssssssssnsssnnses. | sessssnsssnssssenns 1,888.000 | ovvverrvirenivonnninnn. 80,972 Lverrerereensennns

14040H 10 5|CAPITAL ONE FINANCIAL CORP......ccccosmrimrernriiessesssisssssssssssesssssssssssssssssssessssnss | svsssssnsses | soneens 02/26/2007...... [NY LIFE.......coiiiinrrrnrririnriisnrisnnissssssssisssssnsssssssnssssssssssssssssssssssssnssssnnsss. | snsssnssssnnsssennsssn 384,000 | ovvvoreriirensinnninnn. 77,526 Lverrerereensennns
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141705 10 3| CAREMARK RXINC......oiivvvrrierriirsissssssisesssssssssssssssssssssssssssssssesssssssssssssssssns. | sessssssse | avveons 02/13/2007...... NY LIFE ..ot ssssssss st sssssssssssssssesssssssssns | ssssssssssssssnsens 1,449.000 L
149123 10 1|CATERPILLAR COMMON.......coommiiirriirmrirnrisesissessssssssssssssssssssssessssssssssssssssssssnssss | snssssssssnns | avseons 03/28/2007...... NY LIFE.. 2,311.000 oL
156700 10 6|CENTURY TELEPHONE ENTERPRISES , INC........covvvurnrrirnriiesiesssissssssnssssssssnnns | eevesnssins | evvenns 02/26/2007...... NY LIFE oottt sss st ssssssssssssssssssssssnssssens | ssssssssssssssssssnsssnns 9.000 oL
156710 10 5|CERADYNE, INC......covveorriirrernriresiisnsssssssssssssessssssssssssssssssasssssssssssssssssssssssssssssnns | snssssssssns | avsenns 01/31/2007...... MUNDER.... 8,600.000 o L
161133 10 3|CHARMING SHOPPES..........ccoooommrirmriiriinseisssissssssssssssssssssssssssssssssssssssssssssssssnssss | sessssnsssns | aevenns 02/26/2007...... | VARIOUS.... ..20,842.000 oL
162813 10 9|CHECKFREE CORP..........c.osvvimreiriiressssessssssssssnssssssssssssssssssssssssssssssssssssssssssssns | sesssnsssns | aevenns 03/27/2007...... NY LIFE.. ...676.000 oL
163893 10 O|CHEMTURA CORP.........cormrrirrirrersisnsesssssesssssssssssssssasssssssssssssasssssssssssssssssssnnss | sesssnsssns | aeveons 03/27/2007...... NY LIFE...... 1,848.000 L.
165167 10 7|CHESAPEAKE ENERGY CORP.......c.ceovivieeereieteeesce et ssssessesesessessssassns | seveesinnsns | ereeead 01/31/2007...... MUNDER L
166764 10 O|CHEVRONTEXACO CO....oooueviveiciereieieteeee e ssssesessssesse s ssssssessssssssssessnsas | sossesssnssns | ererea 03/13/2007...... NY LIFE L
167760 10 7|CHICAGO MERCANTILE EXCHANGE..........ccooirierreiecreireinensieeeeenseeesesesssesssnases | crveesssenes | eereees 03/15/2007...... VARIOUS L.
170388 10 2| CHOICEPOINT, INC.....oourvorrerrriesiiessies s sssesssssssssssssssssssssssssssssssssnns | enssssssins | anvenns 03/27/2007...... NY LIFE.. L
171232 10 1 |CHUBB CORP.........cooouiiriinsiesiiessssssisssssss s sssssssssssssssssssssesssssssssssssssssss | snssssssins | anveons 03/13/2007...... NY LIFE.. - L.
171871 10 6| CINCINNATI BELL INC.......oooririererinsiississssssisssssssssssssssssssssssssssesssssssssnsssss. | snssssnsssns | avveons 03/13/2007...... NY LIFE ..ot sssssssss st sssssssessssessssesssssssssns | ssssesssssnsssnsens 1, 193.000 L
172737 10 8|CIRCUIT CITY STORES INC.......osvveerriirerririnsisessssessssssssssssssssssesssssssssssssssssssssssnns | ssssssssss | avveons 03/2712007...... |NY LIFE ... essssessissssss s ssssssssesssssssssssssssssssessssnssss. | assssssssssssssnes 2,820.000 L
172967 10 1| CITIGROUP........corverrieiteecissisessss sttt ssssssssssssssssssssssssasssssssssas | snssssssssns | aevenns 03/13/2007...... ...103.000 oL
174538 10 1|CITIZENS COMMUNICATIONS CO......oovvrvrrrrrernreineisssisssssssssssssssssssssssssassssnsss | sessssesssnes | avvenns 03/27/2007...... ...428.000 oL
178566 10 5|CITY NATIONAL CORP........coommriirriisitssisssssssssssssssssssssssssssssssssssssssssssssssssnssssns | sesssnssss | avseons 03/13/2007...... ...158.000 o L
184502 10 2|CLEAR CHANNEL COMMUNICATIONS.........commreereermrernresnressssssssssssssssssssssssssnns | sessssssesns | avvenns 03/13/2007...... 1,622.000 oL
189054 10 9| CLOROX COMPANY ......ccmmrvrreerrereesnressssssssesssssssssssssssssssssssssssssssssssssssssssssnses | sessssnsssns | avveons 03/27/2007...... ....1,137.000 oL
189754 10 4| COACH, INC....oovieieirririseierireisees ettt ssssssessssssssessesssssnsss | ssesssessesss | seseees 01/31/2007...... ..39,800.000 1
191216 10 0| COCA COLA CO...oririreririeieeseisieesstss et ssesssssssssssssssssssessesssssssssessessasssssnsss. | ssnssssssesss | sereees 03/20/2007 ... [NY LIFE. ..ottt ses s sse s ssssesessnsens. | sevssssessssssssssessnnns Lo
191219 10 4|COCA-COLA ENTERPRISES.........coooierereneineereineineieissssstssessssesssssssssessssssssssssessne | ssnssssssesss | eereees 02/26/2007...... . o
192446 10 2|COGNIZANT TECH SOLUTIONS........corrrerrrrermmeessenessssesssssesesssssssssesssssssssssnnns | sesesesssns | sonneed 01/31/2007...... 2, ,900.000 (L
20030N 10 1| COMCAST CORP-CL A.....ovrrrerrrreemreresnesessnessssssssssssssssssssssssessssssssssssssssssnsssss | sssmsesssnns | sosneed 02/21/2007...... ....2,630.110 oL
200340 10 7{COMERICA INC......ccooovrrirrireriiesiisssssssssss s ssssssssessssssssssssssssssssssssssssssssssssssnnsss | sosssssssses | soneens 02/26/2007...... o L
203372 10 7{COMMSCOPE INC......covoorriirrierrrirnssisssissssissssssssssssssssssessssssssssssssssssssssssssssssssns | sosssssnssss | soneens 01/31/2007...... oL
205944 10 1| CON-WAY, INC......oovreririrrmrrirrinesisssisnsssssssssessssssssssssssssssssessssssssssssssssssessssssssnssss. | sosssssnssss | soneens 03/27/2007...... oL
20825C 10 4|CONOCOPHILLIPS... I ISR I 03/27/2007...... L.
212485 10 6{CONVERGYS CORP......coconrririiriinsssnsisessssssssssssssssssssssssssssssssssssesssssssssnssssnns | sosssssnsses | soneens 02/26/2007...... L
222862 10 4|COVENTRY HEALTH CARE INC.......covverrrrerreernerernresnssssnsesssessssesssssssssssssssssssssnns | svsssssnnsen | snneens 03/13/2007...... L
228227 10 4|CROWN CASTLE INTL CORP.........oovvurrrerriirecererisnssssssssssesssssssssssssssssssssssssssssssns | svsssssnssen | snneens 01/31/2007...... L.
229899 10 9|CULLEN FROST BANKERS, INC........ccccovumrinririrnirnnireeniinseseesssssssssesssssssssssssssesssness | svsssesnssens | aevens 01/26/2007...... .| L.
231021 10 6|CUMMINS ENGINE INC......... JOPR TR DO 02/26/2007...... .| L.
232946 10 3| CYTYC CORP.......ooirvverevecesiessssss st ssssssssssessssnsns | sesssssensses | ceenind 01/31/2007...... L
237194 10 5|DARDEN RESTAURANTS, INC......covvirrirerienrirseiesises s ssessssssssssssssssssssssnns | sosssssensses | coneind 02/13/2007...... L
23918K 10 8| DAVITA, INC.....covvvvrercrrssess s sessssssssssssssssssssssssssssssssssssssssssssssenssnns | sonssssennnes | 000nri01/31/2007 .. (L
242370 10 4|{DEAN FOODS CO......ccoevvrrierrinrienesnssisssssssssssessssssssssssssssssssssessssssssssssssssssensssns | sonssssensses | 000ns 0312712007 ... oL
24702R 10 1 [DELL INC....oooivicrineieeiseiessisssissssssssssssssssssssssssssssssssssssssssssssesssssssssssssssssnnses | svssnnssenns | 2reeni0312712007 ... o L
248019 10 1|DELUXE CORPORATION........ccomvrirrimrrirnrirnssssesssssssssssessssssensssssssssssssssssssssssssssns | ssnssssennses | 000nes02/26/2007 ... oL
251893 10 3{DEVRY INC....coorrvevrrirrineirnsisssssisssssssssssssssssssssssssssssssssssssssssssenssssssssssssnsssnnses. | sonssssennses | 100ees02/26/2007 ... oL
253393 10 2|DICK'S SPORTING GOODS.........coovvemrirmrirnriinssssnnssssssssssssssssssssssssssssssssssssssssnns | ssnsssssnnees | 000ni01/31/2007 0. o L
253651 10 3|DIEBOLD, INC......c.oommreenreirrrernnrcrenesnsssnssssssessssssssssssssssssssssssssssssssssssssssssssnsssnnss | ssnssssennees | 10eees03/13/2007 ... o L
254591 10 6|DIRECTV GROUP, INC........osvrerrrermrrirnrriseesneresssesnsssssssssssssnssssssssssssssssssssssnsssss | ennssssennees | 000nes 0312712007 ... ..16 031,000 oL
256669 10 2|DOLLAR GENERAL CORPORATION.......cocosvrrirmirnrerrirniresinsisssesssnssssssssssssssssssesssnsses | sessessnnnns | 1eneens03/27/2007 ...... ...176.000 L
256747 10 6|DOLLAR TREE STORES INC............ L
257867 10 1|DONNELLEY (R.R.) & SONS. o
260003 10 8|DOVER CORP.................... (L
260543 10 3|DOW CHEM CO..... (L
261570 10 5|DRESS BARN, INC.... - L.
26441C 10 5|DUKE ENERGY CORP..........ccoocommrirriienriinsiisssissssessssssssssssssssssssesssssssssssssssssssssssons L
26483E 10 0|DUN & BRADSTREET CORP.........ccoevvrmrrirrrineirnsisnsissessssssssnsens L
267475 10 1|DYCOM INDS, INC.........ccoovvvvnc L.
26874Q 10 0|ENSCO INTERNATIONAL, INC L
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277432 10 O|EASTMAN CHEM CO......ccorrirriirinsiissississsissssssssssesssssssssssssssssssssssssssssssssnnss | ssssssssssss | soneens 03/27/2007...... NY LIFE L

278058 10 2{EATON CORP.......coooririirritinsisessiesssssssssssss s ssssssssssssssssssssssssssssssssssssssssssssssns | sossssssssss | sonsens 02/26/2007...... NY LIFE.. oL

278642 10 3|EBAY, INC....ooiereirerisesiisssiessiessssssssss st esssssssssssssssssssessssssssssssssssssessssensssns | sossssssssss | soneens 03/27/2007...... NY LIFE.. oL

281020 10 7|EDISON INTL....oirverrrirrrernscssesisessssssssssssssssssssssssssssssssssssssssssssssssssssssnsssssssssnses | svsssssnssss | snenens 03/05/2007...... NY LIFE.. o L

28176E 10 8|EDWARDS LIFESCIENCE............cosvirierrrineerssisnssssssssssssssssssssssssssssssssssssssssnnss | sossssssnsses | soneees 02/26/2007...... NY LIFE.. oL

29078E 10 5|EMBARQ CORP.........cccomrrermrirrrcrnrisnessssssssssssssssssssssasssssssssssssssssssssssssssssssssssssnses | snsssssnssss | soseees 03/27/2007...... NY LIFE oL

29084Q 10 O|EMCOR GROUP.......cccomrrireinrireienesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnsss | sonsssssnnsen | cnneees 01/31/2007...... MUNDER L.

29266R 10 8|ENERGIZER HOLDINGS INC.......ccocviveeeercieesieeieiee e ves s sssssssssessssssssessensnns | sresessensnns | erensad 03/13/2007...... NY LIFE L

293639 10 O|ENTERCOM COMMUNICATIONS........oovverrereeerinernreeeseesnsesesssssssssssssessssssssssssssssnsss | svsssssnssens | sessens 02/26/2007...... NY LIFE L

29364G 10 3[ENTERGY INC.....ocoiirirereireieeneinsessesseneeseissssssssssesessssssessessessssssessesssssssssesssssnssns | sessnssnsses | nvean 02/26/2007...... VARIOUS.......ooeieirireinererineisessinsesessssesssssssssessssssssessssssssssssessssssssessnsses | sonseneennnnenennen3,816.000 | ..o 901,416 |... L.

294429 10 5{EQUIFAXINC ...t ssessssss s sssss s ssssssssssssssssesssssnsss | sesssssessses | connind 03/27/2007...... NY LIFE....oooieeceeeseessssssssssissssesssssssssssssssssssssssssssssssssssssssssens | sovsessenssnnnsnnns 961,000 | . ..35714 |... L

294549 10 O|EQUITABLE RESOURCES INC.......coorirvircirinsiisiiesissssissssisssssssssssssssssssssssssssns | sosssssensses | onennd 02/26/2007...... | VARIOUS.... 44,955,000 | ... ..1,897,237 |... L.

298736 10 9|EURONET WORLDWIDE, INC........covvormvrerrrerneiinsesesssssssssssssssssessssssssssssssssssnses | svsssssnssss | oennens 01/31/2007...... MUNDER.......ovrritneiiesiisssesssssssssessssssssssss st ssssssssssssssssssssssessssnsss | ssssnsssssssssnns 37,000.000 | ...oooovevrernnenn. 1,048,608 L

302182 10 O|EXPRESS SCRIPTS, INC......cooriviriirrriesisesissssssssssssssssssssssssssssssssssssssssssssssssns | sosssssnssss | sonnens 01/31/2007...... MUNDER........ovtrriteiiesiisssisssisssssessssssssssssssssesssssssssssssssssssssssessssnsss | sssnsssssssssnns 26,300.000 | ...ooorerrernnenn. 1,761,225 L

30231G 10 2|EXXON MOBIL CORPORATION.......covcourierreernrisneessssssssssssssssssssssssssssssssssssnnss | svsssssnnses | cnneens 03/13/2007...... NY LIFE.....oiirerreeinnsessisssissssssnssssssnsssssssssssssssssssssssnsssssssssnsssnns | snnssssensssnssssnnsssnd1.0000 | cooviissiisesinnnionns , oL

302491 30 3|{FMC CORP......oovveriirrerrresesernssssssssssss st sssssssssssssssssssssssssssssssssssssssssnssssns | svsssssnssss | soneees 03/05/2007...... | VARIOUS .17,479.000 |..... ..1,339,726 |... oL

303250 10 4|FAIRISAAC CORP.........oovvirrrirreiereissssssscsessssssssssssssssssssssssssssasssssssssssssssssssssssnnss | svsssssnsses | soneens 03/27/2007...... NY LIFE ...443.000 |..... ..16,945 | ... o L

307000 10 9|FAMILY DOLLAR STORES........ccocommrumrermreerseessresnssssnsssssssssssssssssssssssssssssssssssssns | svsssssnssen | soneees 03/13/2007...... NY LIFE 1,702.000 |..... ..51,370 |... oL

313400 30 1|FHLMC STOCK.......ccomrirmrremreermeesressnesssesssssssssssssssssssssssssssssssssssssssssssssssssssssns | svsssssnsses | soneees 03/13/2007...... NY LIFE 2,567.000 |..... oL

313586 10 9|FEDERAL NATIONAL MORTGAGE ASSOCIATION........ovevemereenrereireernsessesesnssnens | eresseseeens | veveens 02/13/2007...... NY LIFE.. ...693.000 |..... Lo

31620M 10 6| FIDELITY NATIONAL INFO......ocivrririnrerreresiesiseisesessnssssesssssssessssssssssssessssssssessassns | sesssssnssens | sessens 03/30/2007...... VARIOUS ..30,217.000 | ..... 1

31620R 10 5|FIDELITY NATIONAL FINANCE, INC......vveierrerieeneerneneineeseesnesnseesssssssessessssessssssnes | eesesessnsses | neenn 02/13/2007...... NY LIFE 1,268.000 | ..... 1

318522 30 7|FIRST AMERICAN CORPORATION.........oervvmririiesieisssssssisssiesssssssssssssssssssssssss | cosssssensses | ceeeind 02/26/2007...... NY LIFE oottt ss s snsssns | sssesssssssssnsssanssonns 9.000 |..... (L

319963 10 4|FIRST DATA CORP.........cevvoivieerirssissssissssessssssssssssssssssssssessssesssssssssssssssssssssssnns | sosssssssses | conssnd 03/13/2007...... NY LIFE ...145.000 |..... oL

33582V 10 8|FIRST NIAGARA FINANCIAL GRP........coooeiviimrirrriessisssissssssessssesssssssssssssssssssssns | sosssssnsses | coneens 03/27/2007...... NY LIFE 1,226.000 |..... o L

337738 10 8|FISERV, INC.....coooooeieriireieeiiesiesssssssissssssssssssssssss st essssssssssssssssssssssssns | sossssssssss | soneens 01/26/2007...... NY LIFE...... ...510.000 |..... oL

343498 10 1|FLOWER FOODS, INC.......ovvvrrierriiniersisessssssssssssssssssssssssssesssssssssssssssssssessssnss | sssssssnsses | soneens 01/31/2007...... ..31,800.000 |..... oL

345370 86 0|FORD MTR CODEL............... S0 ISTURUPRONS PO 02/26/2007...... |NY LIFE...... ...116.000 |..... L.

345838 10 6|FOREST LABORATORIES, INC.......ccovrrimrieneiimsesrssisssssssssnssssssssssssssssssssssssssssssss | svsssssnsses | sneeens 03/13/2007...... L

346375 10 8|FORMFACTOR, INC......ooorrerrrierrcerneisnsesnsessessssssssessssssssssssssssssssssssssssssssssssnnses | svsssssnsses | snneens 01/31/2007...... L

353514 10 2|FRANKLIN ELECTRIC CO. I ST I 03/09/2007...... L.

354613 10 1|FRANKLIN RESOURGES.........ccooimirririrniinsieissinsissisessesssssssssssssssssesssessssssssssssssssnss. | svssssssssens | sessens 03/13/2007...... .| L.

35671D 85 7|FREEPORT-MCMORAN COPPER-B. e [ 03/27/2007...... .| L.

36467W 10 9| GAMESTOP CORP........orvereeeseiessiesiesssss st ssssss s sssssssssssssss | cosssssnsses | coenind 01/31/2007...... L

364730 10 1| GANNETT COMPANY .......oivvrriirriiessisssisessssssssessssssssssssssssssesssessssssssssssssessssenss | sesssssnsses | connind 03/27/2007...... L

366651 10 7| GARTNER, INC.......ooooivirreeeiieeeiesiesiiess s sssessssss s ssssssssesssss | sesnssssnsses | coenind 03/27/2007...... NY LIFE...... ...200.000 (L

369300 10 8|GENERAL CABLE CORP........coooouirvirrinsisessissssssssssssssssssssssessssessssssssssssssssssssnss | sosssssssses | soneens 01/31/2007...... ..31,200.000 oL

369604 10 3|GENERAL ELECTRIC........coovuimrireerieniiessissesssssissssssssssssssssssssssssssssssssssssssssssssnss | svsssssnsses | oonnens 02/26/2007...... |NY LIFE...... o L

37940X 10 2| GLOBAL PMTS, INC.....cvvorierriieneerssissesissssssssssssssssssssssssssssssssssssssssssssssssssssssnnsss | sosssssnssss | soneens 03/27/2007...... oL

38141G 10 4|GOLDMAN SACHS GROUP INC........cooomrrimriinreirseinssissssssssssessssssssssssssssssssssssnnes | sosssssssnses | coneens 03/13/2007...... oL

382550 10 1|GOODYEAR TIRE AND RUBBER........ccocoimmrirmrernresnsissssssnsssssssssssssssssssssssssssanses | svssssssnsses | soneens 03/27/2007...... o L

38259P 50 8|GOOGLE INC = Cluoirininreinssinsessssissssssssssssssssssssssssssssssssssssssssnns | svsssssnssns | snneens 01/26/2007...... o L

384109 10 4| GRACO INC......oerrereeircireiseessssisssssssssesssssssssssssssssssssssassssssssssssssssssssssssssssnnes | svsssssnsses | soneees 01/31/2007...... oL

387328 10 7|GRANITE CONSTRINC........cooeirirerinrireinisssiseisisssissiesssssssssssessssssssssssessssssessessssssns | svsssssnssens | sessens 03/05/2007...... L

404132 10 2|HCC INS HLDGS INC......covrrrieirrirriresirnsessessesessssessesssssssssssssssssssssssssssssssssssssessessanes | ssessssssnsss | sereees 02/26/2007...... L

40415F 10 1 [HDFC BANK........oooivercrireiiscsie s sssssssssssssssssssssssssssssssssssssnsns | sssessssenns | ssseed 01/31/2007...... o (Lo

405024 10 O|HAEMONETICS CORPORATION.......coccoreermmeeessmeressmesssnssessssessssnsesssssssssssssssssns | sessmmssssnns | conseed 03/05/2007...... (L

413619 10 7 |HARRAHS ENTMT INC......ooivieieeeciieseiseisesisssessssss s ssssssssssssssssssssssssssssessssns | snsssssssies | anveons 02/26/2007...... (L

416515 10 4|HARTFORD FINANCIAL SVCS GRP........coivirriireiesiiensiessssssisssssssssssesssssssssnsses | sevsssssies | avvenns 03/27/2007...... L.

418056 10 7|HASBRO, INCORPORATED........coooormrierrrirmseisssssssssssssssssssssssssssssssssssssssssssssssssnns | sesssssssss | avvenns 02/26/2007...... IS

423074 10 3|HEINZ H J CO..oucvoriiriieessiississssssssssssssssssssss st ssssssssssssssssssssssssssnsssss. | sessssssssns | avvenns 03/13/2007...... Lverrerereensennns

428236 10 3|HEWLETT-PACKARD CO.......cosrrirrrirmrieneeinessssissssssssssssssssssssssssssssssssssssssnssssens | sesssssssns | avvenns 03/13/2007...... Lverrerereensennns
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431284 10 8|HIGHWOODS PROPERTIES INC......ooovmrierriireirnsiesiissssessssssssssssssssssessssessssnsens NY LIFE oottt sssssss st essssssssssssssnns | ssnssssssssnssssannes 476.000 L

436440 10 1|HOLOGIC, INC........coevvrerreerrirerrirnnens MUNDER.... ..29,400.000 oL

438516 10 6|HONEYWELL INTERNATIONAL, INC - NY LIFE...... ..11,811.000 oL

440327 10 4|HORACE MANN EDUCATORS.......cocmmriumrermsirinsssssssssssssssssssssssssssssssssssssssssssns NY LIFE . oooeieeireiieseisesssssssssssssssssssssessssssssssssssssssssssssssssssssssssssnssssnns | sssssssssssssssssnnsssnns 3.000 o L

440452 10 0|HORMEL FOODS CORP....... NY LIFE ...253.000 oL

44107P 10 4|HOST HOTELS & RESORTS. NY LIFE ..13,282.000 oL

443683 10 7|HUDSON CITY BANCORP.... . NY LIFE ..13,434.000 L.

444859 10 2{HUMANA INC.......cooieieeieecctectes ettt sttt NY LIFE. ...ttt sesntenens | sressesessssesssssessnns 42.000 L

446150 10 4 |HUNTINGTON BANCSHARES, INC.........ccoosverereeeie ettt NY LIFE. ...ttt b et bsnsets | sressssssessssesenns 2,491.000 L

44919P 30 O0|IAC INTERACTIVE CORP.......... ....4,605.000 . |L....

45031U 10 1|ISTAR FINANCIAL, INC..... ..19,000.000 . |L....

45245A 10 7|IMATION CORP............. ...121.000 L.

458140 10 O|INTEL CORPORATION........ccoovvmmrimmrirrnriirnnssnssisssssssnsssnssssssssssnssssssssssssssnsssenssssssssss | sessssnsssns | aeresl0TI62007 corres [NY LIFE oottt ssssssesssssssssssssssssssssesssssssssssssessssensssns | sosssssssessssnnsssans 240.000 L

459200 10 1|INTERNATIONAL BUSINESS MACHINES...........ccocormmvermrirnniieniisnsisssisnssssesssenssss | sevssensies | evvenns 02/26/2007...... |NY LIFE.......oiiioriiieriieriieesiessiessssss s ssssssssssssssssessssssssesssssssssssssnnsss | ssssssosssssssssnssssnns 16.000 L

459506 10 1|INTL FLAVORS & FRAGRANCES.........cooommriiriireinnsissssisssssessssssssssssssssssssssssssssss | sessssnsssns | avvenns 02/26/2007...... 1,163.000 oL

46069S 10 9|INTERSIL CORP -CL A.......oovvirrrerrrrinrresersinsessssssssssessssssssssssssssssssssssssssassssessssnss | sesssssssss | aevenns 03/27/2007...... 1,886.000 oL

461202 10 3|INTUIT INC...oovirvrrriieriernrineseinsessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnss | sessssssssss | aesenns 03/13/2007...... |NY LIFE......ooiiiriernriinriieesssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnsss | ssssssassssssssssssssns 85.000 o L

46185R 10 O [INVITROGEN CORP........cosvvurrirrrrirressnrisnssssnssssnssssssssssssssssssssssssssssssssssssssssssssnnsss | sessansssones | sesneed 03/27/2007...... .530.000 oL

461915 10 O|INVESTORS FINANCIAL SERVICES..........cosvvirreirrernerinsessssesssssssssssssssssssssssnns | sesssssssses | aevenns 02/21/2007...... 1,245.000 oL

464287 48 1|ISHARES RUSSELL MIDCAP GROWTH......cvvivrerirnrrnneeesisnsssesssssssssssesssssnssssennss | ssnssssssnses | eereees 02/20/2007...... 14,100.000 1

464287 65 5|RUSSELL 2000 INDEX ISHARE FUND........ccccsvimirniemernernsesernesnsessessssessssssesssssnsssnssne | snsessssnses | eereees 02/20/2007...... 315,000.000 1

465685 10 5|ITC HOLDINGS CORP......ooovererirrereirnernsireissesseessessesssssssssssessssssssessesssssssessssssssessanes | snssssssnsss | wereees 01/31/2007...... 26,600.000 1

465741 10 6|ITRON, INC......ooomiveeieeiecses s sss s essss s sssssssssssssssesssns | ansssssssies | arveons 03/30/2007...... 24,350.000 | L.

46625H 10 0|J P MORGAN CHASE + CO.....conmrvimrrimeriierineesissessenisesssssssesssssssssssssssssssssssssssns | eosssesssnnes | serned 03/27/2007...... ..18,290.000 oL

46626E 20 5|J2 GLOBAL COMMUNICATIONS.......coooouivermeirnsiississessessssssssssssssssssssesssssssssssssssnns | sessssnssses | avvenns 01/31/2007...... ..61,500.000 o L

480074 10 3| JONES APPAREL ONC........ovvirrirneiiesiississssssssisssssssssssessssssssssssssssssessssssssnsssss. | sssssnsssses | avsenns 02/26/2007...... |NY LIFE.......oiioeriiesieeeiiessisesiiesisessssesssss st ssssssssssssssssssssssssssnsssss. | ssssssssssnsssssssssnssens 6.000 oL

48020Q 10 7|JONES LANG LASALLE, INC......cooorrirrirnriresiisessissssssssessssssssssssssssssssssssssssssnnsss | sosssssssnees | coneens 01/31/2007...... 9,800.000 oL

480838 10 1|JOS ABANK CLOTHIERS, INC.......oovvrrrrerrenneiesiissssssssssssssssssssssssssssssssssssssssssssss | sessssesssns | avvenns 01/31/2007...... ..31,800.000 L.

48203R 10 4 [JUNIPER NETWORKS, INC.......covvurrrerriinrcirnnsssssessssssssssssssssssssssssssssssssssssssnsssns L

48666K 10 9|KB HOMEL........corvirreeerernreinsessssssssesssssssesssssssssssssssssssssssssssssssssssssssssssssssssssnsssans L

488152 20 8|KELLY SERVICES, INC. CL A NY LIFE.. L.

49337W 10 O0|KEYSPAN CORP.........ccoocn... NY LIFE.. .| L.

494368 10 3|KIMBERLY CLARK CORP. . NY LIFE.. .| L.

500255 10 4|KOHLS CORPORATION........ccoooomiriirieriesssissesisssses s ssssssnes NY LIFE oottt X L

501803 30 8|LCA-VISION, INC........orvverrrirrieresieeesiessssssisssssssssessssssss s ssssses MUNDER.......oooiviiiisiissis st sssssesssssnnss | ssssessssessssonssns 8,000.000 L

502424 10 4|L-3 COMMUNICATIONS HOLDINGS..... I IS 03/27/2007...... | VARIOUS.... ..17,694.000 (L

50540R 40 9|LABORATORY CRP OF AMER HLDGS.........ccooomsvirriinriessinssisssssssssssssssssssssssns | svsessssenns | sesennd 02/26/2007...... | VARIOUS.... ..24,830.000 oL

512807 10 8|LAM RESEARCH CORP.......cocoommiriirrirsrissiisssssssssesssssssssssssssssessssesssssssssssssssssssns | sossssssssses | soneens 03/13/2007...... NY LIFE oottt st ssssssss s ssssssssssssnns | sssessssssssssssansssns 62.000 o L

512815 10 1|LAMAR ADVERTISING........ccooormrrirmrirnrirneiinnsiessssissessssssssssssssssssssssssssssssessssssssns | sosssssessses | soneens 02/13/2007...... MUNDER 23,050.000 oL

513847 10 3|LANCASTER COLONY CP.......oecurrrrirrinriinsiiinssssssssssssssssssssssssssssssssssssssssssssssns | svssssssnsses | soneens 03/13/2007...... NY LIFE oottt ssssssssesssssssssssssnns | ssssssssssssnsssssnsesns 92.000 oL

521865 10 5{LEAR CORP......c.covmrrerrierrrernsesssisesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssessssns | sosssssnssss | soneens 03/28/2007...... NY LIFE 485.000 o L

523768 10 9|LEE ENTERPRISES........coooommruimrirreinnsernssinssssssssssssssssssssssssssssssssssssssssssssssssssns | sssssssnsses | soneens 02/26/2007...... NY LIFE .591.000 o L

524660 10 7|LEGGETT....couorreerrrernrernresnsssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssasssssssssns | svsssssnsses | soneees 03/27/2007...... NY LIFE 1,372.000 oL

524908 10 O|LEHMEN BROTHERS HOLDING........ccccooiviirirrinirnrineersissssnsissssssssesesssssssssssessesssssses | svsssessssens | seveens 02/26/2007...... NY LIFE 3,934.000 1

526057 10 4|LENNAR CORP.......covrririinrireininsissessssessssessesssssssssssssssssessessssssessessassssssessasssnsnssens | svsssssnssens | sessees 01/26/2007...... NY LIFE 853.000 1

529771 10 7|LEXMARK INTERNATIONAL GROUP........cocosrrrrimincinrirsiniinnieissessesssnsessssssssnsseens | sesseessesens | seveees 02/26/2007...... NY LIFE. ...ttt sesntenens | sressesessssesssssesanns 15.000 o

53217R 20 7 LIFE TIME FITNESS, INC.......ooivireieierieceiieeses s sssssssesssssssssssssssssssns | svssensssnnns | svsend 02/13/2007...... MUNDER 34,350.000 | L.

532791 10 O|LINCARE HOLDINGS INC.......coovvvveriierrirseisesissesessssssssssssessssessssssssssssssssssnsns | sosssssensses | ceneind 02/13/2007...... NY LIFE . .ooooeeeitssssstss st ssssss s ssssssss s | soessssesssssssssssens 94.000 (L

534187 10 9|LINCOLN NATIONAL CORP.. I ISR B 03/27/2007...... NY LIFE 1,546.000 L.

535678 10 6|LINEAR TECHNOLOGY CORP.........cccocvmmriirrineiteneissssisssssssssssssssssssssssssssessssnnss | sosssssssses | coneens 02/13/2007...... NY LIFE ..ottt ssssssssssssssssssssssessssssssans | ssssesssssssssnssns 1,015.000 IS

539320 10 1|LIZ CLAIBORNE INC.......osvvorrerrrirneriisscsessssssssssssssssssssssssssssssssssssssssssssssssssssssns | svsssssnnsss | soneens 01/16/2007...... NY LIFE oottt sssssssssssssssssssssssssssssssssssnns | sssssssssssnssssannes 311.000 Lverrerereensennns

539830 10 9|LOCKHEED MARTIN CORP.........cococrmmrirmrrirmriinriisssssseissssssssssessssssssssssssssssssssssnsss | svsssssssses | soneens 03/27/2007...... NY LIFE oottt st ssssssssesssssssssssssnns | ssssssssssssnssssanseses 85.000 Lverrerereensennns
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549271 10 4|LUBRIZOL CORPORATION......cc.cosrvimrirrirresissessisssssssssssssssessssessssssssssssssssssssssssnnns | svsssssnssss | sonsens 03/27/2007...... NY LIFE ..ot ssssssss st sssssssssssssssesssssssssns | ssssssssssssssnsens 1,415.000 L
552078 10 7|LYONDELL CHEMICAL COMPANY.........cccovmvirmmrrmeirmssisnssssnsssssssssssssssssssssssssssnnses | svsssssnsses | oneens 03/27/2007...... NY LIFE.. oL
552676 10 8|MDC HOLDINGS.........ccovvererirnrireesinsisssissssssssssssssssssssssssssssssssssssssssssssssssssssssnnss | ssssssssssss | sonnens 03/27/2007...... NY LIFE.. oL
552848 10 3|MGIC INVESTMENT CORP.........ccoevvrmrrinriernrrirnrisnsessssssssssssssssssssssssssssssssssssssnnss | svsssssnsses | soneens 01/26/2007...... NY LIFE.. o L
553409 10 3| MPS GROUP INC.......ossveerriirriernrirnseissssssssssssessssssssssessssssssssssssssssssssssssssssssssssns | sosssssnsens | sneeees 03/27/2007...... NY LIFE.. oL
554382 10 1{MACERICH CO......ovvrirrrirrcrreiecersseinsesssssessesssssssssssssssssssssssssssssssssssssssssssssssnnses. | svsssssnsees | soneens 03/19/2007...... NY LIFE.. oL
565849 10 6|MARATHON OIL CORP..... [ ST PO 02/26/2007...... NY LIFE.. L.
577081 10 2|MATTEL, INCORPORATED........ccocoirieerreierseteseeeteseses e seesssssssessssssessssssssssanns | svsesessnses | oevenes 03/27/2007...... L
579064 10 6 [MCAFEE INC.........ooeveieteeeeceeeeee ettt ssssss s ssessssssessessssessssanns | svsesssinses | eevenes 03/05/2007...... L
580037 10 9|MCDERMOTT INTL, INC.....corvereerirerireieirnernseeenesnseseesssessssesessssssssssesssssssessssssssssssns | sessssssssens | sevsees 01/31/2007...... [MUNDER.........coorirririnrreirrineneineesnisnsissessssessssessesessssssssssssssssssessesssssseses | oessneennennnnnnn39,200.000 | ... ..1,867,322 | ... L.
580135 10 1{MC DONALDS CORP.........covvvrrrerriieritississssiessssessssssssssssssssssesssssssssssssssssssessssenns | sosssssensses | conennd 03/27/2007...... [NY LIFE.......iioirrerrieereseeeeisssssssiessssesssssssssssssssssssessssessssssssssssssssnsnss | sovsenssennnnenns 14,659,000 | ... 6 L
580645 10 9|MCGRAW HILL COS INC.......orvverrrirrrererenreriecesensseesssssssssessssssssessssssssssssssesssnnes | enseessssnen | coneeed 03/27/2007...... L.
58155Q 10 3|MCKESSON CORP........cocosmvirmrirrriisisississsssssssssssesssssssssssssssssssssssssssssssssssnnss | sosssssnnses | connend 02/26/2007...... L
587200 10 6{MENTOR GRAPHICS........ccovvurriirriiessissiessisssssssssssssesssssssssessssssssssssssssssssssssnnss | sssssssnnsss | sonnend 02/26/2007...... L
589331 10 7|MERCK & COMPANY INC........oovvurrermriimnrisssisssssnssssssssssssssssssssssssssssssssssssssssssns | svsssssssses | soneens 02/26/2007...... oL
589400 10 O|MERCURY GEN CORP.......cc.cosmrirmriimmrirnscsnessissssssssssnsssssssssssssasssssssssssssssssssnssssnss | sssssssnssss | sneeens 02/26/2007...... oL
589433 10 1{MEREDITH.....ovvvorrrireriresiinscisersissssssssssssssssssessssssssssssssssssssesssssssssssssssssssessssnsssns | svsssssnssss | soeeens 02/26/2007...... o L
590188 10 8|MERRILL LYNCH + CO INC.......osmvermrrirrcernrrinrerneessnsssssessssssssssssssssssssssssssnsssenns | svsesssnsees | cnneens 03/27/2007...... oL
594918 10 4|MICROSOFT CORP......ccvooreerrritreernsesnssssessssssssssssssssssssssssssssssssssssssssssssssassssnsss | svsssssnsses | soneees 02/13/2007...... NY LIFE ...111.000 oL
595017 10 4|MICROCHIP TECHNOLOGY......occovmrerrirrinrereersesneessisessnssssssssssssssssssssssssssssssssssessenss | ssssssssssens | sessens 01/31/2007...... MUNDER ..56,600.000 1
595635 10 3|SPDR MIDCAP TRUST......coirimirrireneinseseesssesssssssssssssssssessssssssssssssessssssessssssssssssessens | sssssssnssens | sessens 01/12/2007...... ..26,217.000 Lo
60740F 10 5[MOBILE MINL INC.......ooiiriieeereireinceseieieesetsise e sseesssssssesssssessssssessesssssssssessessas | sessssssesses | srvenn 01/31/2007...... 41,300.000 1
608190 10 4|MOHAWK INDUSTRIES.........coomivirvieeriesiessiessiessiessssesssssssssessssesssssssssssssssessssenss | sosssssensses | coneind 02/26/2007...... 687.000 (L
60871R 20 9|MOLSON COORS BREWING CO -B.......ceverrurrererirerieesneressessssessssssessssessnnee | eessnesesnnes | werned 02/26/2007...... ...2.000 oL
B1166W 10 1| MONSANTO CO...oocoovererrireiiesissssisssssss s ssssssssesssssssssssssssssssesssssssssssssssssssssnsssens | sesssssssss | aeveons 01/26/2007...... 1,663.000 o L
615369 10 5{MOODYS CORP.........cccommriiriirrirseissssssssessssssssssssssssssssssssss s ssssssssssssssssssessssnns | sosssssnssss | sonnend 02/13/2007...... 798.000 oL
617446 44 8|MORGAN STANLEY DEAN WITTER.........coomvirmrrirrinneirneisnssssesssssssssssssssssssssssnns | svsssssnnses | coneend 03/13/2007...... oL
620076 10 9|MOTOROLA INC.......ccooovrmrrvrmrrirnn I ISP PR 03/27/2007...... 6,149.000 L.
628530 10 7{MYLAN LABS INC.....cvvvrrrrerrrcrnsiresessssissssssssssssssssssesssssssssssssssssssssssssssssssssssssss | svsssssnsses | sonsens 02/26/2007...... |NY LIFE.......iriirririnrirnriinseesssisssssssesssssssssssssssssssssssssssssssssssssssssssssnssss. | sessssssssssssssnnsens 105.000 L
62913F 20 1 [NITHOLDINGS........ovcereereernriirneessssessesssssesssssssssssssssssssssssssssssssssssssssssssssssssssnsssns | ssssnssssnnes | sesneed 01/31/2007...... 11,600.000 L
635405 10 3| NATIONAL CITY CORP.....ccoorrerrerrreirmeesnressesssssssssssssssssssssssssssssssssssssssssssssnses | svsssssnsses | snneees 02/26/2007...... ...295.000 L.
636180 10 1|NATIONAL FUEL GAS CO...oorvrrrirrirrieinrinseeississsssssessesssssssssssssssssssessesssssssssessssssesss | svssssssssens | sesens 02/26/2007...... ...283.000 |..... ...12,059 |... . |L....
637071 10 1|NATIONAL OILWELL VARGO, INC.... [P POIRRIRI OO 03/27/2007...... ..30,883.000 | ..... 1,792,521 . |L....
637640 10 3|NATIONAL SEMICONDUCTOR CORP..........ccsmvriirrrrriinssisesiessssessssssssssssssesssssnses | osssssensses | ceneind 02/26/2007...... |NY LIFE.......iivoeiieereieesisessiesisess s sssesssssssssssssssssssnnsss | oesssssssssssssssssssnd 60.000 L
63936L 10 O|NAVTEQ CORP.......oooirveeecveeretissisesisssssssssssssssssssss s ssssss s sssssssssssssns | sesnsssensses | connind 01/31/2007...... [MUNDER........coooomrieeriesriessisssies s ssssssss s ssssssssssssssssssns | anssssssssssssnns 16,500.000 L
640268 10 8|NEKTAR THERAPEUTICS.......ccoooervireireeiessiessessesisssssssssesssssssssssssssssssessssssssssnes | sosssssensses | ceneind 01/31/2007...... ..12,500.000 (L
B4110L 10 B{NETFLIX, INCo..ooovvorrierriesisissssssssss st ssssssssssssessssssssssssssssssssssssnsss | svsssssnnses | ooneens 03/27/2007...... ...271.000 oL
651229 10 6{NEWELL COMPANY ......coomiriirrirriinsissssisssssssssssssssssssssssssssessssssssssssssssssssessssnnss | sssssssnsses | soneens 03/27/2007...... 4,075.000 o L
654086 10 7|{NICOR INC......covvovriirrirriinsiisssissssssssssssssssssssssssssssssssssssssssssssssssssssssessssssssns | sosssssnssss | sonnees 02/26/2007...... |NY LIFE.......oiiiieirirriinsiiesiiessiessssssisssssesssssssssssssssssssssssssssssssssssssnnsss. | sessssassssssssssnssssnn 81.000 oL
B5473P 10 5|NISOURCE, INC......cooomrrerrrirrriinsisnsiisssssssissssssssssssssssssssssssssssssssssssssssssssssssnsssns | sosssssnssss | soneens 03/27/2007...... 2,102.000 oL
655044 10 5|{NOBLE ENERGY INC......ccoovcrmrirmrrermriimsernsesssssssssssssssssssssssssssssssssssssssssssssssssnses | svsssssnsses | sonnens 03/13/2007...... 410.000 o L
655664 10 O|NORDSTROM INC.....cocorrerrrcrmrirrresssessssssssssssssssssssssssssssssssssssssssssssssssssssssssnsssss | sssssssnsses | soneees 01/26/2007...... [NY LIFE......ooriirrireccrnrirnesesssrsssssssssssssssssssssssssssssssssssssssssssssssssssssssnssss | sossssassssssssnssssnes 15.000 o L
664397 10 6|NORTHEAST UTILITIES.......coivrerreermeernrernresssessessssessssssssssssssssssssssssssssssssssssnsss | svsssssnsses | snneees 01/31/2007...... 42,200.000 oL
665859 10 4|NORTHERN TRUST CORPORATION........ccccsuimurrrerrernernssnnessesnssnsssesessesssssssssssssssnsss | svsssesnssens | sessens 0312712007 ... |NY LIFE........oioiirieisienieieiesissiessstss st ssssssssssssesssssssssssessssssnsss | essssssessessssssnssenes 40.000 L
670006 10 5|NOVELL, INC.....ovorerieerrireereiesissie st ssssssssssssesssssssssssessesssssessessssssessons | snsssssnssens | sessens 03/27/2007...... 4,803.000 1
670008 10 1|NOVELLUS SYSTEMS INC........rvveererrreerneeernereneessnssssesssnessssessssssssssssssssssssssssseses | evsesssensses | cvneees 03/20/2007...... 486.000 o (Lo
B7019E 10 7{NSTAR ..ottt st sssssssssensssas | sesnsssinsses | ceneisd 02/21/2007...... .361.000 (L
67066G 10 4 |[NVIDIA CORP........cooorveeerieeiisesiessssesssssssss s sss s ssss s ssssssssnns | sesssssinnses | connied 03/13/2007...... 3,845.000 (L
674599 10 5|OCCIDENTAL PETE CORP... e o 03/27/2007...... .307.000 L.
676220 10 6|OFFICE DEPOT, INC......oovvurrrirrriinsiiessiessssessssssssssssssss s ssssssssssssssssssssssssssssssans L
67622P 10 1| OFFICEMAX INC........oivvrrrireiiesiiesisssssss st essssssssss st sssssssssssnes L
678026 10 5|OIL STATESINTL, INC L.
0

679580 10

OLD DOMINION FREIGHT LINE
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680223 10 4|OLD REPUBLIC INTL CORP.......ccooormriimrrirnrinsiissesessssssssssssssssssssssssssssssssssssssnses | svsssssnsses | coneens 03/13/2007...... NY LIFE L

681919 10 6|{OMNICOM GROUP INC........oovvurrirnriissiisissssisssssssssssesssssssssssssssessssssssssssssssssesssns | sssssssnsses | coneens 02/26/2007...... NY LIFE.. oL

682680 10 3| ONEOK, INC.....coooooeiierirrisesiissisesssssssssssssssssssssssssssssssssessssssssssssssssssssssssssssssssssns | sossssssssss | soneens 02/13/2007...... NY LIFE.. oL

688239 20 1|OSHKOSH TRUCK CORP.........cooorrerrrirmreisrissssssssesssssssssssssssssssssssssssssesssssssssns | sosssssssses | soeeens 01/31/2007...... o L

690368 10 5|OVERSEAS SHIPHOLDING GROUP..........c.coovviriernrirneessnssisssssssessesssnssssssssssssns | svsssssensens | cvneend 02/26/2007...... oL

69344M 10 1 |PMIGROUP INC.....oovvormrirrcerreresesssessssesssssesssssssssssssssssssssssssssssssssssssssssssssssssnnss | sesssnsssnns | avverns 02/13/2007...... [VARIOUS........ovvrirrircerseinncenssssssssssesssssssssssssssssssssssssssssnssssssssssssnns | svsnnsssennenns 325,324,000 | oo ..1,525,397 |... oL

693475 10 5|PNC FINL SVCS GROUP INC I IS 03/27/2007...... [NY LIFE.......oivirrerrrineeinsecneeinssesnnesnsesssssssnssssssssssssssssssssssssssssnssssnsssss | svsnnnsssnnnennnn,960.000 | ..o .359,791 L.

693718 10 8[PACCARINC......ooveeeeecteeeece ettt s s sses s ssssesse s sessssanns | svsesesinses | eevenes 02/26/2007...... L

694873 10 O |PACIFIC SUNWEAR OF CALIF.......cooiiiieieeeieseteeeteeteeesee s sessssssiesesssssessesenss | avvesessinses | oeveens 03/13/2007...... L

703481 10 1|PATTERSON-UTIENERGY.....cccvisiirrerireeneireineineensieesesssssseessssssssssssssessssssssssssssssness | sesssessssens | sevsees 03/27/2007...... L.

707569 10 9|PENN NATIONAL GAMING, INC........ovvvriereriessiessiseesisssiessssesssssssssssssssssssssssnas | conssssessses | ceeeind 01/31/2007...... L

71343P 20 0|PEPSIAMERICAS INC........... S PRSP DRSO 02/26/2007...... L.

713448 10 8{PEPSICO INC.......oivoeiirrrieeiissississssssssisssssssssssssssss st sssssssssssssssssssssssssns | sosssssnssss | soneens 02/13/2007...... L

717081 10 3{PFIZER, INC..ocoooeieriereieeis st sssssssss st sssssessssssssssssssnssssessssnsss | sossssssssss | sonnens 03/27/2007...... NY LIFE ..ot essssss st ssssssssssessssesssssssssns | ssssessssnsssnsens 1,379.000 L

717265 10 2|PHELPS DODGE CORP........cccosmriirrriirrrinsisnsisnsssssssssssssssssssssssssssssssssssssssssssssns | sosssssssses | soneees 01/31/2007...... ..14,100.000 oL

726505 10 O|PLAINS EXPLORATION & PROD CO.....coomrvrrrrrrrirnsisnsssssssssssssssssssssssssssssssnnes | svsssssssses | sveeens 02/26/2007...... |NY LIFE... ... ssssssssssssssssssssssssssassssssssssssssssssanssss. | sesssmssssssssssssssnssens 4,000 oL

729251 10 8|PLUM CREEK TIMBER CO.....coevvvrrrirnrirrcrnsissssessssssssssnssssssssssssssssssssssssssssssssnns | sosssssnsses | snneens 03/19/2007...... 305.000 o L

730448 10 7|POGO PRODUCING CO......oovvrerrirrrrrressiesseessssssssssssssssssssssssssssssssssssssssssssssssns | svsssssssses | snneees 03/13/2007...... .230.000 oL

731572 10 3| POLO RALPH LAUREN CORP.........covviirrirmrcreisnnesssssssssssssssssssssnssssssssssssssssssssnnss | svsssssnsses | coneens 03/13/2007...... 1,022.000 oL

T3172K 10 4{POLYCOM INC.....cooierieeiriresiiesissississsssssssssssssssssssssessessssssesssssssssssssssessssssessessassnsss | sssssssnssens | sessens 0212612007 ... |NY LIFE.........ooirrrieierinrireiesississsessssssssessessessssssessessssssssssssesssssssssessssssnsss | sessssssessessssssesseses 12.000 Lo

73278L 10 5{POOL CORP.......corereririrrieiinsisseseisessssisssssesssssssssssssssssssssessesssssssssssssssssssessessssssessessans | ssssssssssens | sessens 01/31/2007...... ..36,700.000 1

737630 10 3| POTLATCH CORP......ooreerrerereeineeseireesesiseieessstessssesessesssssssssessssssssssssessssssssessssssnss | ssssssssssens | sevsees 03/19/2007...... ...643.000 1

740215 10 8|PRECISION DRILLING TRUST ........oiiiirriiesiiensisesiessssessssssssssssssssssssssssssssessssnes | sesssssensses | ceenind 01/31/2007...... ..39,200.000 (L

74251V 10 2|PRINCIPAL FINANCIAL GROUP.........cooeirviriirseieesiessiessssssissssisssssesssssssssssssssenss | sosssssnsses | ceneind 02/26/2007...... oL

742718 10 9|PROCTER & GAMBLE COMPANY........cooooiiiimrirnsiesisessisessssssisssssssssssessssssssssssssss | svsssssssses | coneend 03/27/2007...... o L

743263 10 5|PROGRESS ENERGY........ccccimmiimrirsirnissssssessssssssssssssssssssssssssssssssssssssssssssssssnssss | sosssssesssss | soneens 02/26/2007...... oL

743674 10 3|PROTECTIVE LIFE CORP.....oovvoreerrrirerinsessssissssssissssssssssssssssssssssssssssnssssnnss | svnssssnsses | connens 02/26/2007...... oL

744320 10 2|{PRUDENTIAL FINANCIAL.......c.ommrrermrirneernsesnsssssssssssssssssssssssssssssssssssssssssssssnnes | svsssssnsses | soneens 03/27/2007...... L.

74439H 10 8|PSYCHIATRIC SOLUTIONS.......coovommriereierisnrsssssssnssssssssssssssssssssssssssssssssssssssnssss | sessssnsssnns | aevenns 01/31/2007...... L

745867 10 1|{PULTE HOMES, INC....cvvoomrverrrirrrirnreinsiisecssesesssssssssssssssssssssssssssssssssssssssssssssnnnss | svsesssnsses | soneens 01/31/2007...... L

747525 10 3| QUALCOMM INC......orvorrermrereeerneissssssesssssssssssssssssssssssssssssssssssssssssssssssssnssssnes | svsssssnssen | soneens 02/13/2007...... L.

74834L 10 0| QUEST DIAGNOSTICS.......ovriererrirnrieeeiresisssssssssssssssssessssssssssssssssssssssessessssssssssssessas | ssssssssssens | sessens 02/13/2007...... .| L.

750236 10 1|RADIAN GROUP INC......coorvirirrrirerisiinseseesssiesissisessssssssssssssssssssssssesssssssssssssssssssassens | sssssssnssens | sessens 03/27/2007...... .| L.

755111 50 7{RAYTHEON CO...o.coooovvorieiciissiisssessssssssessss s sssss s sssssssssssssssssssssssnns | sesssssessses | sonnind 02/26/2007...... L

75605E 10 0{REALOGY CORP........ccoomvveieesiessisessiesssisssssss s sssssssssssssssssessssssssssssssssssas | sosssssensses | senennd 02/26/2007...... L

758932 10 7[REGIS CORP.......cooumreerrneeesreeessneessssesessssesssssssssssssssssssssssssssssssssssssssssssssssssssnness | sessssnmesses | sessnns 02/26/2007...... (L

761152 10 7{RESMED, INC......oovrvvriiierciesiisesssssssssssss s s ssssssssssssssssssssssssssssssssssssssssnses | sosssssssses | sonnens 01/31/2007...... oL

767744 10 5|RITCHIE BROTHERS AUCTIONEERS.........coocossvierrinnriinsisssssessissssssssssessssssssenns | sosssssnnses | ceenend 02/05/2007...... o L

773903 10 9|ROCKWELL INTERNATIONAL CORP........cvmrvirrirrrinecsnsissssssesssssssssssssssssssssssssnns | svssssssnses | coneees 03/27/2007...... oL

778296 10 3|ROSS STORES INC.......ovrvirriirriirnissnssisseissssssssssessssssssssssssnsssssssssssssssssssssssssssssns | sosssssnsses | soneens 03/13/2007...... oL

78462F 10 3|SPY EXCHANGE TRADED FUNDS.........coovvimrinrcrreinnesssssssssssssssssssssssssssssssssnssss. | sessssenssnes | avvenns 03/29/2007...... o L

784635 10 4| SPX CORP.......oorrurrirriiscisesesssssssessssssssssesssssssssssssssssssssssssssssssssssssssessssssssnnsss. | snsssssnsses | soneens 03/05/2007...... o L

78464R 10 5|SRAINTERNATIONAL, INC.......orvreerrvirreerrrernseesnessssessssesssssssssssssssssssssssssssssssssnsees | sessssnsssns | aevenns 02/26/2007...... .55, 625.000 oL

785905 10 0|SABRE HOLDINGS CORP-CL A.......ovieiiririnrineesesesiesissssesssssssssessssssssssssesssssssssens | svsssesnssens | sevsens 02/26/2007...... ...366.000 1

786514 20 8| SAFEWAY, INC....oooveririeenrissieiscisisess st sssssssssssssssssssssessesssssssssesssssssssssessensns | svsssssnssens | sessens 02/26/2007...... 2,693.000 1

79377W 10 8|SAKS INCORPORATED.........cooveermrrerrmreessmeeessssesssssssssssssssssssssssssssssessssssssssssness | sesssssesses | sessnns 03/13/2007...... ....1,845.000 o (Lo

806605 10 1|SCHERING PLOUGH CORPORATION........ccccurummreemermrreeeseesssessessssessssssssessnenes | cvseessnenen | cnseees 02/13/2007...... ....5,044.000 (L

807066 10 5[SCHOLASTIC CORP........omrreerrreeesneeesseessssesesssssssssssessssssssssssssssssssssssssssssnssssssnns | sesesssmesses | sessnns 03/27/2007...... ..39,600.000 (L

810186 10 6|SCOTTS CO.............. I IS P 02/13/2007...... ...156.000 L.

81211K 10 0[SEALED AIR CORP......covvvriteiieestessssssssss st sssssssssssssssssssssssssssesssssssssssssssnnsss | sossssssssss | soneend 02/13/2007...... |NY LIFE ..ot ssessssssssesssssssssssssssssssssssssssssssssnssss. | sessssssssssssssnssens 274.000 IS

81725T 10 O[SENSIENT TECHNOLOGIES CORP............cosmrirmriireniirnrisssissssissssssnssssssssssssssssssens | ssssnssssnes | sesend 02/26/2007...... Lverrerereensennns

817565 10 4|SERVICE CORPORATION INTERNATIONAL........cevvumrrirrriermeernnissssssessssssssssssnns | svsssssnnses | venend 02/13/2007...... 148, 350,000 Lverrerereensennns
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824348 10 6|SHERWIN WILLIAMS COMPANY.........cocommvirriienrissrisssisnsssssssssessssssssssssssesssssssssnes | sssssssnssss | connens 02/26/2007...... NY LIFE ..ottt ssssssssesssssssssssssnns | ssssssssssssssssansssns 35.000 L

828806 10 9|SIMON PROPERTY GROUP, INC.........cosvvurrriiriieniisesissssssisesssssssssssssssssssssssssnss | svsssssensses | coneeed 03/19/2007...... NY LIFE.. ...863.000 oL

829073 10 5|SIMPSON MANUFACTURING.........cccommvirrrirnsrisrissssssissssssssssssssssssssssssssssssssssns | sssssssssses | soneees 01/23/2007...... | VARIOUS.... 21,200.000 oL

835495 10 2|SONOCO PRODS CO.....ouvvrrirrriirnissssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssns | sosssssssses | soevens 02/26/2007...... NY LIFE oot ssssesssssssesssss st sssssssssssssssssssssssssssasssssssssnssssnns | ssssssssssssssssnnes 609.000 o L

835898 10 7|SOTHEBY HLDGS INC........osvverrierriirrrierisseissssssssssssssssssssssssssssssssssssssssssssssssss | sosssssnssss | soneees 03/13/2007...... | VARIOUS ..25,020.000 oL

847560 10 9|SPECTRA ENERGY CORP........covvrerrrirrernrerneesinsessssssssssssssssssssssssssssssssssssssssssnses | svsssssnsees | snneees 01/16/2007...... NY LIFE.. ....1,910.000 oL

852061 10 O|SPRINT CORP.......cccccconn... SR R PR 03/27/2007...... NY LIFE.. ..26,004.000 L.

854616 10 9[STANLEY WORKS........cocooieicreeeetetsee sttt sssse s sssssssssessssnnes | svsesesinses | oevenes 03/27/2007...... L

858119 10 O|STEEL DYNAMICS INC......oouitirieeeeriierieteseetseteee e sessessesessssssasssssnns | svseseesinses | eevenes 02/02/2007...... L

858912 10 8|STERICYCLE, INC........itrieeeeerercieceneise et sssssssssessesssssssssesssssesssssssssensns | assssessssens | sevsees 01/31/2007...... L.

866810 10 4|SUN MICROSYSTEMS, INC.......covverreerrmmeeieemeeeseeesensssessssesssssssssesssssssssesssness | evseessnssen | cnneees 03/13/2007...... L

868157 10 8|SUPERIOR ENERGY SERVICES........cocommreereresneresinessssesesssesssssssssssssssssnssses | sesessmesses | sesenns 03/16/2007...... L.

871130 10 O[SYBASE INC.....ovvvuriireieecesisesissesssssssss st sssssssssssssssssssssessssssssssssssssssssnsss | sosssssnssss | soneens 03/13/2007...... L

871607 10 7{SYNOPSYS, INC.....oosvivrriieeriresieeiisssises s ssssssssssssesssssssssssssssssssssssssssssssssssnnss | sosssssssses | sonnens 03/27/2007...... L

87160A 10 0[SYNGENTAAG ADR.......orviirireitsssissssssssssssssssssssssssssssssssssssssssssssssssssssssssnnsss | sonssssnssss | soneens 01/31/2007...... oL

872275 10 2| TCF FINANCIAL CORP.........rvrvrrrrirretissesnsissssssnsssssssssssssssssssssssssssssssssssssssssssssssns | svsssssnsses | soneens 02/26/2007...... oL

872540 10 9| TUX COS.....oireriiereisrisesitss sttt sssss s ssss s ssssssssssssssssssssssns | sosssssnssss | sonnees 03/27/2007...... o L

878377 10 O TECHNE CORP.....ovverrerrrerretreressesissssssssssssssssssssssssssssssssssssssssssssssssssssasssssssssns | svsssssnsses | soneees 01/31/2007...... oL

879433 10 O|TELEPHONE AND DATA SYSTEMS........ovvummrimreimreerneresmesssnsessnssssssssssssssssssssssnns | svsssssnseen | coneens 03/20/2007...... oL

879868 10 7| TEMPLE INLAND INC......oovrrerririniinressiseesssinsessessssssssssssssessssssssssssssssssssssesssnssssesss | sssssssnssens | sessens 03/28/2007...... Lo

880779 10 3| TEREX CORP.......covvererereeiiesisseeisessnsissssessssssssssesssssssssessessssssssssssssssssessessssssessessans | snsssssnssens | sessens 03/27/2007...... ....1,740.000 Lo

883556 10 2| THERMO ELECTRON CORPORATION.........oovriirerrieneerreeerneenseresseesnsessesssssnsssessssens | sesseessesens | sevsees 03/15/2007...... .11,747.000 o

884315 10 2| THOMAS + BETTS CORP.......coooomsireerrireiieeisessisssiessssesssssssssssssssssssssssssssssssssnnss | sosssssensses | coneind 03/05/2007...... NY LIFE oottt snsssns | ssseessssssssnssssansssnns 2.000 (L

885160 10 1| THOR INDS INC......coovoouriirrriesrieesisssiessisssssssssssssssssssssssssssssssssssssssssssssssssssssnnss | sosssssssses | coseens 03/27/2007...... NY LIFE.. ...718.000 oL

886423 10 2| TIDEWATER INC......ccoovrrirrriieeiisssisssssssissssssssssssssssssssssssssssesssssssssssssssssssessssenns | svsssssnsses | soneens 02/26/2007...... |NY LIFE.......iiiieiiiesiierieessisessisssssssssssssss st sssssssssssssssssssssssssssnssss. | svssssssssssssssssssnssens 3.000 o L

886547 10 8| TIFFANY & CO....oosvvvrniirriiseieeiissssssssssssse st ssssssss s ssssssssssssssssssssssssnssssns | sosssssnsses | soneens 02/13/2007...... ..33,450.000 oL

887317 10 5|TIME WARNER INC.......ovvvvrrrirreiresiissiissssississsssssssessssssssssssssssssssssssssssssssssssss | sosssssnssss | soneens 02/26/2007...... oL

891027 10 4| TORCHMARK INC........ommriorirrrersrisssssnsissesssssssssssssssssssssssssssssssssssssssssssssssssssnnes | svnssssnssss | sonsens 02/26/2007...... L.

892356 10 6|TRACTOR SUPPLY CO....ovvvorrirrrrrmeernrisnsssssssssssssssssssssssssssssssssssssssssssssessssnsss | sosssssnsses | soneens 01/31/2007...... L

89417E 10 9|ST. PAUL TRAVELLERS COS, INC........orsvrrrrrirreernrirnresseeessesssssssssssassssssssssssssnns | svssessnsees | soneees 03/28/2007...... L

896047 10 7|TRIBUNE CO.....o.ovvvvrrrrerrrrirrrirrs L.

899896 10 4| TUPPERWARE CORP... .| L.

909440 10 9|UNITED AUTO GROUP............. . .| L.

911163 10 3|UNITED NATURAL FOODS, INC........ossvorerirrersrissiiessessssssssssssssssssesssssssssssssess | sosssssensses | ceseind 01/31/2007...... L

911363 10 9| UNITED RENTALS TR Luuucvvoveeeiieeiieciiecsiisesessssssessssssssssssesssssssssssssssssssssss | sosssssnsses | ceneind 03/27/2007...... L

912909 10 8|UNITED STATES STEEL CORP.......cosmtruerrreerreeeesnreessneesssseessssssessssssssssssssssssnssses | sesessmesees | sessnns 02/02/2007...... (L

91324P 10 2| UNITEDHEALTH GROUP INC........coorerrerrrieriissiieesssessissssssssssssssssssssssssssssssssssssnss | sossssssssss | coseens 01/26/2007...... oL

913275 10 B{UNITRIN,INC ...t ssssssssssssssssssssssssssesssssssssssssssssssessssssssans | svsssssnsses | coneens 02/26/2007...... o L

918076 10 O|UTSTARCOM, INC.......ovvvirrirrirerinseisssissssssssssssssssssssssssssssssssssssssssssssssssssssnnss | sssssssssses | coneens 02/26/2007...... oL

918194 10 1{VCA ANTECH. .......oiviieriiriieretssssssisssssssssssss s ssssssssss st ssssssssssssssssssssns | sssssssnssss | sonnens 01/31/2007...... oL

91913Y 10 0|VALERO ENERGY .....osvvirrinrrerrrisssssssisssssssssssssssssssssssssssssssssssssssssssssasssssssssssssns | sosssssnssss | soneens 02/26/2007...... o L

92046N 10 2 |VALUECLICK, INC.....vvvorriirereernrirnrisssessssssssessssssssssssssssssssssssssssssssssssssssssssssssssans | ssssensssnnes | sesneed 03/27/2007...... o L

922417 10 O|VEECO INSTRUMENTS........oovomrrermrerreernnesssmessssessssssssssssssssssssnssssssssssssssssssnssss. | svsssssnsses | soneens 03/30/2007...... oL

92343V 10 4|VERIZON COMMUNICATIONS, INC...oovvrrrirrirrireirniersesesssssssssesesssssssssessssssssssssssssnsns | svsssssnssens | seveens 03/13/2007...... L

92532F 10 O|VERTEX PHARMACEUTICALS........oooeirrieierirreeesssinsessessssssssesessessssssesssssssssssssssensns | snssssssesses | nvean 01/31/2007...... L

92553P 20 1| VIACOM, INC. CLASS B.....oosrrvierieeriessiessisssisssisssssssssssssssssssssssssssssssssssssssssns | sossssssssses | seneond 03/27/2007...... o (Lo

928298 10 8|VISHAY INTERTECHNOLOGY, INC.......cosvverrrerrrereiessisesiessssesssssssssessssesssssssssnes | sosssssensses | ceneind 03/13/2007...... (L

929160 10 9|VULCAN MATERIALS CO......oovvvverririrreeiesssesssssssisssssssssssssssssssssssssssesssssssssnes | sosssssessses | coneied 03/13/2007...... (L

92924F 10 6 [WGL HOLDINGS, INC.......oovverevrrriereiiesiesssssssssssssssssssssessssessssssssssssssessssssssssnss | ssssnnsssenns | ssseed 03/27/2007...... L.

929903 10 2| WACHOVIA CORP.........covvorrirerirsssisssisssissssssssssssssssssssssssssssssssssssssssssssssssssssnnss | sosssssnsses | soneees 03/27/2007...... IS

939322 10 3| WASHINGTON MUTUAL, INC......osvverrrirnriireienesisssisssesssssssssssssssssssssssssssssssssssss | svsssssnsses | coneens 03/27/2007...... Lverrerereensennns

94106L 10 9| WASTE MGMT INC DEL......oorvvrrrernrirnsiisesisssisssssssssssssssssssssssssssssssssssssssssssnenss | sssssssnssss | soneens 03/27/2007...... Lverrerereensennns
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94946T 10 6|WELLCARE HEALTH PLANS, INC......oviuiiiiiieiiieiieeeiesiesiessesssssssesssssssssnsens | semeensens | eeeeed 03/27/2007...... NY LIFE L
94973V 10 7 |WELLPOINT INC....oevrriviireiieiiieiineeieiieeisees s ssssssesssns | eessssssnnss | eneens 03/27/2007...... NY LIFE.. e | L
949746 10 1 |WELLS FARGO & CO....ouivuiiniiiiniieiessissieeisesises sttt st sssssssssssssssssnssns. | eossssssnss | oeeens 03/27/2007...... NY LIFE.. e | L
950590 10 9|WENDY'S INTERNATIONAL INC......covuuiiiiiiiiireiineiieiineiseeseessessssessesssessssssesesssnes | ensvssssnes | eeeens 03/13/2007...... NY LIFE.. e | L
958102 10 5|WESTERN DIGITAL CORP........ovvirieriiriineineisneineississiseissesss e essesssssssesssessssses | snssssssnes | oneens 03/27/2007...... NY LIFE.. I
959802 10 9|WESTERN UNION CORP.......ccorvieriiriireieieinneriesiesiesiesissiesssssssssssssssesssessenies | eossssssnns | oneees 02/13/2007...... NY LIFE.. e | L
961815 10 7 |WESTWOOD ONE, INC......ccorveriirriiiriineineineiseineisneesseessessesssesssesssessessnessessens | cossssssnns | oseees 03/27/2007...... NY LIFE.. . |L....
962166 10 4 |WEYERHAEUSER CO......ooviiieeeeecieteee et ssssstesessssesse s sssssasssssssssnees | svsessssnses | eevenes 03/27/2007...... L
963320 10 6 |WHIRLPOOL CORP.......cocevererrererereiretese st essssssssssssssessssssessssssssssssssssssssnses | svsesesssnses | eeveres 03/13/2007...... L
968223 20 6|WILEY JOHN & SONS, INC......ocvieeiercrecieiciceseseetese e ssssssesesssnsenes | avvesessinses | oeveens 03/13/2007...... INY LIFE. ... ssssssesssssssessesessssssssesnsens | sersenseseseesenenee [43.000 | ... ..28,217 | ... L.
98233Q 10 5|WRIGHT EXPRESS CORP........cooiiieiieiieiieiieitseissssesesssesssesssesssesssesssesssnssnssas | ssomssnsins | eeeees 01/31/2007...... ..50,800.000 |..... ...1,536,808 |... L
98385X 10 6|XTO ENERGY.......cccoonsvenee. o e e 01/31/2007...... e ..30,000.000 |..... ..1,397,104 |... . |L....
983919 10 1 [ XILINX, INC...ooooiiiitiesce ettt ssesntnns | enssnssanes | oeeens 01/26/2007...... NY LIFE. ..ottt sttt sstsnsnnes | eesessnssnssnnees 1,976.000 L
984121 10 3| XEROX CORP......couiiuieiieeieeiseiesi ettt sttt ssssessins | essssssnes | oeeens 03/27/2007...... NY LIFE. ..ottt innes | aeesesssesssessens 16,046.000 L
984249 10 2|YRC WORLDWIDE..........ccostuiiiimeiieireiieiisissiseessessesssssssssssssesssesssssssssssesssssssssns | sessssssnes | eneens 02/26/2007...... NY LIFE ...737.000 I
988498 10 1 |YUM!IBRANDS INC.......oooiiiiiriireineieiieiinesie st ssesssssssssssssssssssssssssssssssssssens | eessssssnes | eneens 02/26/2007...... NY LIFE e | L
98956P 10 2| ZIMMER HOLDINGS, INC......ccovtimeiriiciiciieiineriesiesissiessessssssssssssssssssssssesssssssesses | eessssssnns | oneens 02/26/2007...... NY LIFE o
GOO7OK 10 3]ACE LTD ..ottt ssssssnsssses | sesssssnsenns | cennees 03/27/2007...... NY LIFE. ..ottt ssessesssessessnenss. | svssesssssssssssnsssnsees e | L
G0692U 10 9 |AXIS CAPITAL HOLDINGS.........ccomeeieriineineineineineeseesnesssessesssssssssssesssssssssssssssnes | eossssssnns | coneens 03/28/2007...... MUNDER ..12,050.000 e | L
G3223R 10 8|EVEREST RE GROUP LTD.......coivveieiereere e sssssssssesssssssessesenss | sveseesinses | eevenes 02/26/2007...... NY LIFE...... ...257.000 Lo
G4776G 10 1|INGERSOLL-RAND CO......ovveeicreeeieteieeieieseesesesie st sssss s ssssssessessssessessssanes | sessesessenes | ereend 01/16/2007...... NY LIFE...... ...933.000 Lo
565422 10 O|NOBLE CORP.......ooeieteeeeeeteeee ettt ssstess s sessssessssssaanes | evessensones | ereand 01/31/2007...... MUNDER.... 9,200.000 o
G8018D 10 7 |SECURITY CAPITAL ASSURANCE.........coooiiiriecieieiseiseiiesississsssssssssssssssnnns | eessnssnns | eneens 01/31/2007...... VARIOUS.... ..34,900.000 e | Lae
G95089 10 1| WEATHERFORD, INTL......oiitiiiiireiseiiesiiesiiee it sisssssssesssssssssssssssssssssenssenssas | sssssssnssnns | eeeees 01/31/2007...... MUNDER.... o | Lave
598255 10 5| XL CAPITAL LTD....couiiuiireireiseiseeiseeiseeesessseesseessesssessssssssssssss s ssssssssssesssnes | soessssnsins | seeees 03/27/2007...... NY LIFE...... I
H50430 23 2 [LOGITECH INTL ..ot ssessse s esssesssss et ssssssssssssssssesssesssensss | eessssssnss | ensens 01/31/2007...... MUNDER e | L
N22717 10 7 |CORE LABORATORIES.........cooitierieiineineineineineisseisseessessessessessssssssssssssssissssnns | seesssssnss | oneens 02/09/2007...... MUNDER I
316191 60 O |Fid Retire MMKT ..ottt ssssssssessssssssssssssnsss | enessssssnss | oneens 03/30/2007...... FIDELITY.... . |L....
316464 10 6| Fid VAlUB....coueeiiccc ittt sttt sesiennns | eentnnianns | eneees 03/30/2007...... FIDELITY. L
316146 10 9| Fid IV Gr BONG.......coviircieiii sttt sessssssnens | enenssnsnns | oneees 03/30/2007...... FIDELITY. L
316389 20 4|Fid Gr&Inc........ FIDELITY.... . |L....
316069 10 3|Fid Asset Mgr..... FIDELITY.... .| L.
315911 20 6|Spartan US Eq FIDELITY.... L.
880196 20 9| TemMPIEtON FOTBIGN.........oiurierieeiieiee ettt ssss st enssenssnens | enssnssnnes | seeeens 03/30/2007...... FIDELITY L
780905 84 0[ROYCE PENN INV.......ooiieiiiieiieiieieeieeeee et ssssss | senssnssanes | eeeens 03/30/2007...... FIDELITY L
197199 80 5|Columbia ACOMN USA........ciiiireireieieereteieeeete et esssssssessessesssssessssssnses | ssesssesseses | eoneees 03/30/2007...... FIDELITY.... | L....
31617R 30 8|Freedom INCOME.......c.oruuieiisiiiiese ittt sb sttt ssssnsssnsis | snisesssennss | eesed 03/30/2007...... FIDELITY.... o
3M1B17R 50 6 Freedom 2010.. ..ottt enssns | eesinsinns | eneens 03/30/2007...... FIDELITY.... .
3M1B617R 60 5[Freedom 2020.........cccveeierieeineieieiseisseesseeseesesssessssssessss s ssassses | seessessinns | oneens 03/30/2007...... FIDELITY.... I
86335K 10 0| Strong OPPOTUNILY..........cveuverierierereseeeseetiseii it ssessess st sss st ssesssenssness | eessssssnnns | eneens 03/30/2007...... FIDELITY.... I
315792 67 1 |Freedom 2015. ...ttt ssessisee st sssnses | seensssinss | eesens 03/30/2007...... FIDELITY.... e | L
315792 65 5|Freedom 2035.........cuerurereriiiniineseessesses st nssnses | eeensssinns | eeeens 03/30/2007...... FIDELITY.... I
31617R 70 4 [Freedom 2030.........cumreriermririieineineesneesseessessesssess s sesssess s sssesssenses | eosssesssnns | oneees 03/30/2007...... FIDELITY.... e | L
015570 20 3| Alger MidCap GrOWEh.......c..ocuverienriresiecinssisecsssteessse s ssesssssssssesssssssssssssssessssssess | avsssessssens | sessens 03/30/2007...... FIDELITY.... oL
68002Q 31 3|0ldMULBH VAIUE Z.......ovveicreeeeeseee et essess s ssessssssenes | evnsensines | serend 03/30/2007...... FIDELITY.... L
701769 10 1| Parn@ssus EQUITY.......ccouererurirnrerrireseinsiseie et ssesssssessssssssssessessssssssessessssssessens | svsssessssens | sevsees 03/30/2007...... FIDELITY.... oL
880199 10 4| Templeton GrOWHN..........cc.corvrierirccee ettt estsstessens | eessnssnes | sreeens 03/30/2007...... FIDELITY.... | L....
315792 10 1 |Freedom 2040........ccoimienienieinnisniesiiesieseienieas ...03/30/2007...... FIDELITY .|L
6899999. Total - CommOon StOCKS - INAUSTHAl & IMISCEIBNEOUS.........cuvuveiuieiiieieiteite ettt ettt sttt ettt s et et stsstessessessssssess | ssesssssssessessssessesses st essesseesesess e seseeses et et ee s s st st e s st e et ee st et e b ettt et e s b st et en st et et s bt en s st st st st s et
7299997. TOtAl - COMMON STOCKS = PAI ... ..ottt ettt ettt ettt ettt h et ee s b sea et sbesses et st et ses et essesseaessessessns  fiekossossesssssssessessetassessesoeseesessee e e et eeseeeeteeses et et es et st ee s At et ent e s e et e s ettt ee s s st et sttt anteses et ensassensnssntas | sessstensessnsan 184,550,494 |..oooee. XXX it | eversserieessssssniseneenna0 [ i
7299999. TOLA = COMMON SHOCKS. ... cvuetuitertetsetttetsetsteets st ettt sseessee st esses st eesess e et ess et et setess e et et es et et ee s st e et entes et et esses et ensessess  4ietssossessesossessessesassessessesessessesseseesesseeoeteesesseEeet s R e ee s e s eE et et e e e st ee st b b e b bt en s st st entes et et entansensnsnntas | sessssensessnsan 184,550,494 |..oooeee. XXX oiiiiireiieins | everssenieissssnienissneenna0 [ v
7399999. TOtal - Preferred AN0 COMIMON SHOCKS. ... iuiiiueiiiititetetistetsatiststtessesssesssssseesessssessessessssessesseesesensesessesessessessessssessessasans | s4essesessessessesassessesassassessessesassessessesessesseseesessessessesessee et eetee et st ee b s A e s st e b et ettt en st ns st sntantessnnas | eras ...187,876,494 |...
7499999, Total - Bonds, Preferred and COMMON STOCKS..........viiiiiiiiiieiiiieieie ettt ssss s ssesssse st sssessessete sebsesessassessesassessessesassesesssessessessesessessesaesesses e b et et s b s s e s R R s e eeE e e s e e bbb s b s b e n st nnben s s bnsessebsnsns | ebsesstantes 1,675,629,240
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(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues......7.
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Bonds - U.S. Government
912828 FC 9|U.S. TREASURY NOTES ...[.01/11/2007 | A.G. EDWARDS.........conmmrermrres [ ormmerrmmeiirnneeiinsinns | ervveenns 2,995,313 | oo 3,000,000 2,998,828 2,999,012 7 T o | 00000002,999,019 | s | e (3,708) | oo (3,708) | ... 31,108 |04/30/2008 | 1FE......
912828 FK 1|U.S. TREASURY NOTES ...|.01/26/2007 | BEAR STEARNS.........ocommmrerens [ ovmmrermneeirnneeiisnniins [ ooneee 101,000,000 | ...... 100,000,000 |...... 101,894,531 | ...... 101,806,093 | ...ovvveerrerrenns | crvvns (31,811) | oovveerereerenees | e (AR R0 ) I 2,973,066 |06/30/2011 | 1FE......
912828 FU 9|U.S. TREASURY NOTES......ccoovcrmmrinnnnens ...[.01/11/2007 | A.G. EDWARDS.......ooccommiiimmnnee [ ommmmrinmmiinnnisinnnesns | coneesas 2,079,164 2,100,000 2,081,461 2,082,092 143 143 | | 00000 2,082,235 | e | eeeend(3,071) | (3,071) | oo 28,038 |09/30/2011 |1FE......
0399999. Total - BONAS = U.S. GOVEIMIMENL.......verurreessaeeesaresssaeesssseesssssesssseessseeess s eess st eess st ssss st ssess st ssnsssssssssnses | aneees 106,074,477 | ...... 105,100,000 | ...... 106,974,820 | ...... 106,887,197 0 (31,661) ()] (31,661) [ ovveerreeenns 0 3,032,212 |...... XXX..... XXX
Bonds - Special Revenue and Special Assessment
02R050 62 2|FHLMC TBA coo | 0173172007 | IPM..coooveoereieeeieeeenseessnees | eereeeessseesssseesssnesens | oeeeeens 47,828,125 | ........ 50,000,000 | ........ 48,398,438 | ........ 48,398,438 (V1 SRS IO 48,398,438 |......ccoeernner | .(570,313) | .....(570,313) | ... 76,389 |02/01/2036 | 1FE......
02R050 63 0|FHLMC TBA ...|.03/06/2007 | HSBC SECURITIES........ccouveeer [ wormmerrrmmermrmeersnnnins | ceveeens 48,521,484 | ........ 50,000,000 | ........ 48,343,750 (V) SRS IO 48,343,750 | ..coovvvvrrnnnr | e ATT734 | LATT T34 83,333 [02/01/2037 |1FE......
3128K3 7J 0|FHLMC FGA43597 +..{.02/01/2007 | VARIOUS.........coovvvoireriererienens | oveneriesesiesesissssins | oeniinns 66,640,226 | ........ 67,664,766 | ........ 66,374,906 66,450,045 27,708 27,708 66,477,753 ....729,605 |02/01/2036 | 1FE......
3128KE VR 1|FHLMC FGA52424.. ...|.02/01/2007 | VARIOUS 14,684,470 | ......14,578,829 |. 4,715,505 | ........ 14,715,972 P [ (7,471) 14,708,501 |.. ....170,735 | 08/01/2036 | 1FE......
3128KF K6 6|FHLMC FGA53017 1. .02/01/2007 | VARIOUS.........cosvvvirrriererisnens | e | oevviens 89,697,984 | ........ 89,032,379 | ........ 89,244,526 | ........ 89,236,390 89,225,483 | .. .1,050,200 |09/01/2036 | 1FE......
3128LX UP 3 |FHLMC FGG02390 ...|.02/01/2007 [VARIOUS........coonrirrrinrriierirens [ corrieerireriesissiinnnins | evviens 98,552,729 | ........ 97,847,053 | ........ 98,007,583 | ........ 97,999,865 , 97,986,421 .1,142,087 | 07/01/2036 | 1FE......
3128M1 AL 3|FHLMC FGG11911. ...|.01/16/2007 [VARIOUS.........cccmmrimrirmrirnrirans v | e 242,812,254 | ..... 246,499,907 | ...... 241,531,394 | ...... 241,872,986 | .... we | s 86,814 | .. IO 241,959,800 852,454 852,454 |.1,569,219 | 12/01/2020 | 1FE......
3128M1 RL 5|FHLMC FGG12391 ...|.01/17/2007 | PRIOR YEAR INCOME 0 0 |...581,563 |08/01/2021 | 1FE......
3128M1 SY 6|FHLMC FGG12435 ...|.03/01/2007 | MBS PAYDOWN 665,824 | ............. 665,824 80 80 657,009 (V1N I 4,036 |09/01/2021 | 1FE......
3128M1 UE 7|FHLMC FGG12481. ...|.03/01/2007 | MBS PAYDOWN 713,109 ...713,109 111 111 701,242 (V] I 4,233 |09/01/2021 | 1FE......
3128M1 UF 4|FHLMC FGG12482. ...|.03/01/2007 | MBS PAYDOWN 5,020,596 5,020,596 56 56 5,014,376 0. 25,691 [11/01/2021 |1FE......
3128M1 UQ 0|FHLMC FGG12491. ...|.03/01/2007 | MBS PAYDOWN ,636,002 | .. 1,636,002 265 265 . 1,609,809 (V] I 9,840 |08/01/2021 | 1FE......
3128M4 DX 8|FHLMC FGG02518 ....02/01/2007 | MERRILL LYNCH CAPITAL MA .....coorvveermeeemnrerns | crreee 138,028,171 | ...... 137,705,424 (V) IR, IO 138,759,731 | oo [ wonne (731,560 | .....(731,560) | ....252,460 | 10/01/2036 | 1FE......
3128M4 F7 3|FHLMC FGG02590 ...|.03/01/2007 | MBS PAYDOWN 403,014 | ..cooceee.ne 403,014 27 27 396,807 (V] I 1,847 [12/01/2036 | 1FE......
3128M4 GA 5|FHLMC FGG02593. ...|:03/01/2007 | MBS PAYDOWN.......ccormmrvriens [ wormemrermnnenseeisneeins [ oovevene 1,389,797 | .. 1,389,797 (36) (1) [T 1,393,235 0 | 6,949 | 12/01/2036 | 1FE......
3128MB AX 5|FHLMC FGG12522 ...|.03/01/2007 | MBS PAYDOWN 490,282 | .....ccce... 490,282 5 5 482,665 0 2,043 | 11/01/2021 | 1FE......
3128MJ DE 7|FHLMC FGG08100 +..{.02/01/2007 | VARIOUS.........coovvvoreriererienens | overeriesesiesssissssins | oeniinns 64,129,901 | ........ 65,112,646 | ........64,497,128 | ....... 64,529,641 | ...coooorivrrns 64,542,991 |.. v | e(413,091) | .....(413,091) | ....702,447 |11/01/2035 |1FE......
3128MJ E6 3|FHLMC FGG08156. +..{:02/01/2007 | VARIOUS.........ovevvierririrrinenns | rveerineeriesrinesnins | ovvevens 56,781,882 ..56,367,769 56,406,585 56,401,865 | .. JOOO (oo 380,017 | ...... 380,017 |....660,141 |09/01/2036 |1FE......
3128MJ FJ 4 |FHLMC FGG08168. ...|.03/01/2007 | MBS PAYDOWN 615,394 | .. ...615,39%4 620,070 0 [ 3,077 |10/01/2036 | 1FE......
3128MM CK 7 |FHLMC FGG18073. .. .02/15/2007 | VARIOUS.........comevverrriireiinnees | e | oeveeens 59,349,034 | ........ 60,277,097 59,490,228 | ...coovvormrrrrns | vonne (141,195) | .....(141,195) | ....416,973 | 09/01/2020 | 1FE......
31336W AU 3|FHLMC FGG11820 ...|.01/16/2007 | PRIOR YEAR INCOME 0 |...365,571 | 10/01/2020 | 1FE......
31396U 3A 6|FHLMC FHRRR008 FK.. ..|.03/15/2007 | MBS PAYDOWN.......ccconmmrermnee [ eormmeeermmeenmmeeenneeins | orveees 1,414,500 | .......... 1,414,500 1,416,513 | ......... 1,414,547 (47) (G4 ) [ I 1,416,397 0| 13,497 |02/15/2020 | 1FE......
31397B MQ 1|FHLMC FHRR R009 .|.02/14/2007 | STATE STREET BANK........... .19,950,748 | ........19,903,060 |. 9,831,533 19,854,333 (V] [ O 19,831,533 0 12/15/2018 | 1FE......
3199999. Total - Bonds - Special Revenue&Assessmenf ...... 959,325,526 | ...... 967,337,448 | ...... 957,881,895 | ...... 705,899,342 | ..oovviinnneens 0| . 105444 | ...coccooeenec 0] 105,444 0 958,418,104 0] 731,295 | ...... 731,295 |.7,871,936 |...... XXX..... | . XXX...
Bonds - Industrial and Miscellaneous
001706 AB 6|ASSOC MATERIALS ...|.02/14/2007 | VARIOUS 236,938 | ............. 315,000 | ..o 194,119 211,677 | e | v L0720 I [ 1,032 212,709 | .vvveecviines | cevend 24229 | ... 24,229 | .o 03/01/2014 |5FE......
014477 AE 3|ALERIS INTERNATIONAL... ...|.03/19/2007 | BT SECURITIES 41,900 40,000 40,000 40,000 0 40,000 , 12/15/2016 | 4FE......
01958X BD 8|ALLIED WASTE NORTH AMERICA. . |...|.02/26/2007 | CITIGROUP GLOBAL........ccocoe. | covvvoereriieneriieseriienns | v 1,503,225 | .......... 1,530,000 | .......... 1,365,075 | .......... 1,402,801 [ .ovvverecrerriens | i 4436 | | i 4436 | .o | s 1,407,237 | v | e 95,988 | ........ 95,988 |...... 47,898 |02/15/2011 |4FE......
019645 AD 2|ALLIS-CHALMERS ENERGY....... ...|.01/25/2007 | KBC FINANCIAL 25,025 25,000 25,000 25 25 6 |03/01/2017 | 4FE......
02076Q AB 3|ALPHA NATURAL RESORCES ...|.03/15/2007 | VARIOUS 296,813 | ............. 275,000 299,521 | .ovvvoeerrieens | e (2,709) | ......... (2,709) | ........ 5,375 | 06/01/2012 | 4FE......
02406P AF 7 |AMERICAN AXLE & MFG CO.. ...|.03/09/2007 | KBC FINANCIAL 60,675 60,000 60,000 675 675 217 |03/01/2017 | 3FE......
02519Q AA 0|AMR COMML LINES ...|.02/15/2007 | SECURITY CALLED BY ISSUE] 202,300 | ...covnrenn. 180,000 | .ovovrvernee 189,225 188,259 | oo | e 14,041 | oo | e 14,041 202,300 0| 7,885 |02/15/2015 | 4FE......
02519Q AB 8|AMR COMML LINES.... ...|.02/15/2007 | SECURITY CALLED BY ISSUE] 115,048 8,580 8,580 123,628 (V] I 4,819 |02/15/2015 | 4FE......
031652 AT 7|AMKOR TECH INC. ...|.03/01/2007 | GOLDMAN SACHS AND COMH v 1,206,250 | .........1,250,000 |........... 978,125 | .......... 1,034,591 LA | | s 1,042,009 | ..o | e 164,241 | ...... 164,241 | ...... 42,305 |03/15/2011 |4FE......
043436 AB 0|ASBURY AUTOMOTIVE.. ...|.03/30/2007 | SECURITY CALLED BY ISSUE] 204,316 203,096 . 204,316 (V] I 8,050 |06/15/2012 | 4FE......
05523U AA 8|BAE SYSTEMS HOLDINGS ...|.01/26/2007 | CITIGROUP GLOBAL........ccooe. [ ormereermreemmeeermneeeins [ erreees 7,250,740 | ..........7,000,000 | ..........7,237,440 | .......... 7,230,638 | ooeovrveernerenne | eerrernene3720) | v | e 3,720) | e | s 7,226,918 | coveoeeeeecees | e 23,822 | ........ 23,822 |...... 57,244 [12/15/2011 | 2FE......
057741 AA 8|BALDOR ELECTRIC CO. ...|.01/26/2007 | KBC FINANCIAL 30,863 30,000 10000 30,000 863 863 02/15/2017 |4FE......
05950W AB 4|BANC OF AMERICA COMM MTG CORP. |...{.02/13/2007 | CS FIRST BOSTON........ccoovveer [ wormmeeermmmeermmeeenneeenns [ crreeens 20,125,000 20,000,000 | ........ 20,100,538 | ........ 20,094,162 ) 20,089,418 35,582 35,582 |...245,422 |09/01/2011 | 1FE......
060505 CS 1|BANK OF AMERICA CORP. ...|.01/04/2007 | BEAR STEARNS.........ccommmrvnies [ wrmerrrmmerinseeinnnninns | cvveeens 16,359,520 16,000,000 | ........ 16,008,800 | ........ 16,007,330 ) 16,007,251 | covvovvvrervenes | o 352,269 | ...... 352,269 |....182,500 |10/14/2016 |1FE......
07556Q AE 5|BEAZER HOMES USA ...|.03/29/2007 | BANK OF NEW YORK 78,400 80,000 84,064 73,600 | ...c..... 9,837 (172) 9,665 83,265 | ..oovvveeerris [ v (4,865) | ......... (4,865) ........ 2,645 | 05/15/2011 | 3FE......
07556Q AG 0|BEAZER HOMES USA.... ...|.03/29/2007 | JPM 67,900 70,000 72,013 71,732 (59) (59) VAT T I I (3,773) | . (3,773) [ ..ovvve 2,736 | 04/15/2012 | 3FE......
07556Q AN 5|BEAZER HOMES USA ...|.03/27/2007 | J.P.MORGAN 80,100 90,000 85,275 85,639 81 81 85,720 | ..coovvvrerrrrss [ i (5,620) 07/15/2015 | 3FE......
07556Q AQ 8|BEAZER HOMES USA.... .|.03/28/2007 | VARIOUS 129,450 | ..ovvvvvvneee 130,000 | ..ovvrvernee 125,450 125,610 32 32 125,642 3,808 06/15/2016 | 3FE......
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085791 AB 7 |BERRY PLASTICS ...|.01/11/2007 | CS FIRST BOSTON 133,375 | v 130,000 | .coovrrene 130,588 130,397 130,577 2,798 2,798 |........ 3,656 |09/15/2014 | 4FE......
08782T AA 1|BEVERAGES & MORE, INC ...|.02/16/2007 | KBC FINANCIAL 20,350 20,000 20,000 20,000 350 350 03/01/2012 |5FE......
114535 AB 3|BROOKSTONE CO ...|.03/14/2007 | VARIOUS 225713 | e 220,000 | ............. 217,433 215,050 217,716 10/15/2012 | 4FE......
12189T AG 9|BURLINGTON/SANTA ...|.03/05/2007 | BEAR STEARNS........oocommrrerans [ v [ erreeenan 4,964,551 | .......... 4,550,000 | .......... 5,204,245 5,187,838 )| 5,184,606 |.. 12/01/2027 | 2FE......
12189T AK 0|BURLINGTON NORTH ...|.03/05/2007 | GOLDMAN SACHS AND COMH .......covvveerrreernriens | cereeene 14,897,532 ..13,350,000 5,696,694 | ........ 15,649,634 | ...covvrrerrrnennne ). 15,639,785 | .. 05/13/2029 | 2FE......
12501B AS 3|CCH HOLDINGS LLC.. ...|.02/27/2007 | VARIOUS 610,425 | .. ...590,000 |. ....602,675 ) 602,528 01/15/2014 |5FE......
125581 AZ 1|CIT GROUP ....01/18/2007 | BEAR STEARNS.........coommmrerrans [ eorrmrrrmmeeinnnesnnenins | ceveeens 15,111,300 | ........ 15,000,000 | ........ 14,995,500 | ........ 14,994,711 ) 14,994,643 04/27/2011 |1FE......
12958R AA 5| CALFRAC HOLDINGS.........ccocommrreerrrrernnnes ...|.02/08/2007 | KBC FINANCIAL 25,000 25,000 25,000 25,000 02/15/2015 |4FE......
14986D AF 7| CITIGROUP DEUTSCHE BANK.. ...|.03/21/2007 | DEUTSCHE BANK SECURITIE] ........covvvermirrirrnrrins | cereeens 20,450,781 20,000,000 20,183,594 | ...ovvvveriirrrinnnees [ | e (2,934) | oo | e (2,934) [ oo [ e 20,180,660 09/01/2016 | 1FE......
15941R AD 2|CHAPARRAL ENERGY, INC ...|.01/16/2007 | KBC FINANCIAL 129,188 | .oovvvvvnnee 130,000 ...128,931 (1) (1) 128,931 257 257 32 |02/01/2017 | 5FE......
17307H AC 0| CITISTEEL USA. ...|.03/19/2007 | SECURITY CALLED BY ISSUE] 247,200 | ..cooooneeen 240,000 ....237,600 238,039 9,161 9,161 247,200 (VN I 17,084 |09/01/2010 | 5FE......
17453B AJ 0|CITIZENS COMMUNICATIONS... ...|.03/21/2007 | VARIOUS 198,025 | .covvvenne 180,000 | ..ccvvrene 182,700 182,668 (4) (4) 182,665 | ..ovvvverervns | v 15,360 | ........ 15,360 | ........ 9,330 |08/15/2031 | 3FE......
18382Q AA 0|CLAYMONT STEEL, INC ...|.02/22/2007 |RBC CAPITAL MARKETS....... 50,175 50,000 50,000 0 50,000 175 175 99 [02/15/2015 | 4FE......
193459 AB 0|COLEMAN CABLE INC ..|.03/28/2007 | BANK OF NEW YORK 66,950 65,000 66,869 0 66,869 81 81 10/01/2012 | 4FE......
20030N AB 7|COMCAST CORP ...|.01/17/2007 | BEAR STEARNS........oocommmrirans [ o | oereeens 27,218,360 | ......... 26,000,000 | ........ 27,147,900 | ........ 27,121,455 | .o | v (5,999) | oovvvrrierenies | e (5,999) [ .ooovverriiens [ e 27,115,456 | ..oooverrirenns | e 102,904 | ...... 102,904 |...877,861 |01/15/2015 | 2FE......
20173M AB 6| GCCFC 2006-GG7 A2.. ...|.02/01/2007 | MERRILL LYNCH CAPITAL MA ......ooosvvverrernnrirns | crreeene 20,456,250 | ......... 20,000,000 |........ 20,099,920 | ........ 20,089,051 | ..oovverrrrerenne | e (2,371) (2,371) [ e [ e 20,086,680 | .....ooovrverrens | cevene 369,570 | ...... 369,570 |...213,501 [11/01/2011 |1FE......
22282F AC 3|COVALENCE SPECIALT ...|.03/27/2007 | CS FIRST BOSTON 65,975 65,000 65,375 2) (2) 65,373 602 602 520 |03/01/2016 |4FE......
23331A AT 6|D.R.HORTON, INC.. ...|.03/12/2007 | BANK OF AMERICA 68,706 70,000 65,644 65,728 96 96 65,824 09/15/2014 | 2FE......
23331A AV 1|DR. HORTON, INC... ...|.03/12/2007 | RBC CAPITAL MARKETS....... 259,430 | ............. 270,000 | ....coeee.. 248,235 248,776 335 335 249,111 01/15/2016 | 2FE......
23331A AW 9| DR. HORTON, INC... ...|.03/12/2007 | RBC CAPITAL MARKETS....... 203,439 | ....ccoeo.... 215,000 194,980 389 389 195,369 02/15/2015 | 2FE......
244243 BL 4|JDOT 2005-A A2.. ...|.01/16/2007 | SECURITY CALLED BY ISSUE] 252,975 ...252,975 252,965 0 252,965 12/15/2007 | 1FE......
256605 AJ 5|DOLE FOODS CO... ...|.03/06/2007 | J.P.MORGAN 536,338 526,602 607 607 527,209 05/01/2009 |5FE......
25754Q AF 4|DOMINOS SR NOTE... ...|.03/12/2007 | SECURITY CALLED BY ISSUE] 264,916 | .............250,000 |.............268,438 | ............. 259,063 | .......... 5,363 491 5,854 264,916 07/01/2011 |4FE......
257561 AU 4|DOMTAR, INC..... ...|.01/16/2007 | BANK OF AMERICA 125,513 124,500 419 (42) 377 124,877 10/15/2011 | 4FE......
257561 AV 2 |DOMTAR, INC. ...|.01/19/2007 | CS FIRST BOSTON 18,250 16,795 21 21 16,817 12/01/2013 | 4FE......
269246 AP 9|E*TRADE FINANCIAL COR ...|.03/26/2007 | VARIOUS 43,300 40,000 40,110 40,100 (3) (3) 40,097 12/01/2015 | 3FE......
277432 AG 5|EASTMAN CHEMICAL ...|.02/16/2007 | BEAR STEARNS........oocommmrerans [ ormreeirnneiiinneeiiineiins [ oeveer 3,408,261 | .......... 3,407,000 | .......... 3,468,633 3,465,681 (570) (C70) ] ST I 3,465,111 | oo 11/15/2018 | 2FE......
27876G BF 4|ECHOSTAR DBS CORP ...|.03/06/2007 | CS FIRST BOSTON 287,700 274,438 134 134 274,571 10/01/2013 | 3FE......
28140J AC 4|EDUCATION MANAGEMENT LLC.. ...|.03/13/2007 | CS FIRST BOSTON 105,725 100,000 0 100,000 06/01/2014 |5FE......
28368E AD 8|EL PASO CORP ...|.01/26/2007 | DEUTSCHE BANK SECURITIE 64,500 60,000 56,700 56,762 10 10 56,772 08/01/2031 | 3FE......
290408 AB 9|ELWOOD ENERGY ...|.01/08/2007 | SECURITY CALLED BY ISSUE] 11,245 11,245 12,707 11,748 908 | .o (1,412) (504) 11,245 07/05/2026 |3FE......
29255W AH 3|ENCORE ACQUISITION CO ...|.03/06/2007 | BARCLAY CAPITAL 152,400 | .oovvrernnee 160,000 | ..ovvrvernee 156,862 154,800 2,239 22 2,261 157,061 12/01/2017 | 4FE......
345370 CA 6|FORD MOTOR CO ...|.02/09/2007 | GOLDMAN SACHS AND COMH 41,250 50,000 35,850 35,952 12 12 35,964 07/16/2031 |5FE......
345370 CF 5|FORD MOTOR CREDIT COMPANY.......... ...|.01/16/2007 | GOLDMAN SACHS AND COMH 33,329 30,000 30,000 30,000 0 30,000 12/15/2036 | 5FE......
345397 UC 5|FORD MOTOR CREDIT........... 1. .01/31/2007 | VARIOUS........ooorrvorrriieneiisnnns | oveeeviessiisssiiissssins | oovvisinns 2,047,113 | . 2,120,000 |.......... 1,983,631 2,017,697 2,957 2,370 5,327 | covvveverrineens | cevrrens 2,023,024 | ..o 01/15/2010 |4FE......
35671D AS 4|FREEPORT MCMORAN C&G. ...|.03/30/2007 | VARIOUS 246,225 230,000 ....230,000 0 230,000 \ \ 04/01/2017 |4FE......
35687M AL 1|FREESCALE SEMICONDUCTORS. ...|.03/22/2007 | CS FIRST BOSTON 70,263 70,000 70,000 69,738 263 263 70,000 263 263 2,002 |12/15/2014 | 4FE......
362337 AJ 6|GTE NORTH, INC.....cooovverrrrirrirrriineens ...|.01/25/2007 | BEAR STEARNS........oocommmrirans v [ orrvirn 9,919,378 | .......... 9,750,000 | ........ 10,401,416 | ........ 10,179,541 | covooevvevecvires | e [(CXCT£:) ) I B ((CRET£:) ) [ - 10,172,663 | oo | e (253,286) | .....(253,286) | ....272,133 | 02/15/2010 | 1FE......
369300 AF 5| GENERAL CABLE CORPORATION.......... ...|.03/16/2007 | GOLDMAN SACHS AND COMH 45,281 45,000 45,000 0 45,000 281 281 04/01/2017 |4FE......
370425 RZ 5|GMAC ...|.03/13/2007 | VARIOUS 565,919 | ....cooceoes 510,000 | ............. 522,309 522,056 (27) (27) 522,029 | .ooverrienns | e 43,890 | ........ 43,890 |...... 14,456 |11/01/2031 | 3FE......
38141G CG 7| GOLDMAN SACHS......ccoocommrerrreinrrieinneens ...1.01/10/2007 | BEAR STEARNS........oocommmrerans | rmmeermmeernneeernnneens | oereeens 15,300,600 | ........ 15,000,000 | ........ 14,973,450 | ........ 14,975,648 353 KISK I U 14,976,001 | ovvoovvveerries | 324,599 | ...... 324,599 |....320,625 |09/01/2012 |1FE......
38470R AD 3| GRAHAM PACKAGING... ...|.03/01/2007 | DEUTSCHE BANK SECURITIE 561,350 | ...ooconrenes 545,000 | ....coocee... 551,425 | ............. 544,520 | .......... 5,806 (43) 5,763 550,283 | ..oveerereenes | ceee 11,067 | oeeeee 11,067 | ...... 21,079 [10/15/2014 |5FE......
38869P AB 0| GRAPHIC PACKAGE....... ...|.01/30/2007 | CS FIRST BOSTON 41,600 40,000 40,725 40,669 (7 (7) 40,662 938 938 |........ 1,577 |08/15/2011 | 4FE......
389914 AD 4|GREAT CANADIAN GAMING CO ...|.02/07/2007 | GOLDMAN SACHS AND COMH 25,188 25,000 25,000 0 25,000 188 188 02/15/2015 |4FE......
404030 AC 2|H&E EQUIPMENT SERVICES. ...|.02/22/2007 | CS FIRST BOSTON 21,400 20,000 20,031 20,030 1) (1) 20,029 | ..oovvverreries [ i 1,371 | 1,371 [ 945 |07/15/2016 |4FE......
420029 AB 6| HAWAIIAN TELCOM ...|.03/06/2007 | CS FIRST BOSTON 15,225 15,000 15,113 15,000 110 (2) 108 15,107 118 118 581 |05/01/2013 |5FE......
420029 AF 7|HAWAIIAN TELCOM.... ...|.01/30/2007 | BARCLAY CAPITAL 136,563 | ..vvvvvennee 125,000 | .oovvrvennee 133,125 | .o 130,938 | .......... 1,400 | v (1) I I 1,347 132,285 | oo | s 4278 | oo 4278 | ... 3,950 | 05/01/2015 | 5FE......
44108E BA 5|HOST MARRIOTT LP.. .|.02/23/2007 | DEUTSCHE BANK SECURITIE 50,375 50,000 50,000 50,000 0 50,000 375 375 816 |06/01/2016 |3FE......
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442488 BA 9|KHOVNANIAN ENTERPRISES ...|.03/12/2007 | CITIGROUP GLOBAL 15,563 15,000 15,000 15,000 0 15,000 563 563 863 | 01/15/2017 | 3FE......
45763P AB 2| INMARSAT FINANCE ...|.03/27/2007 | CS FIRST BOSTON 150,981 | .oovvveenee 145,000 ....149,850 149,682 66 (169) (103) 149,579 06/30/2012 |4FE......
45820E AB 8|INTEL SAT ...|.02/15/2007 | VARIOUS 331,350 | .o 340,000 ...294,100 301,941 610 302,552 04/15/2012 | 5FE......
46625Y ZV 8|JPMCC 2006-CB14 A2 ...|.01/26/2007 | UBS SECURITIES.......coocvermrees [ rmmeermreennneeinneiins | cereeens 25,007,813 | ........ 25,000,000 | ........ 24,704,102 | ........ 24,727,728 .4,160 | .. 24,731,888 | .. 04/01/2011 |1FE......
46629P AC 2|JPMCC 2006 LDP9 A3 ...|.03/26/2007 | LEHMAN BROTHERS.......cooovo. | ovsrereeerieeerceeerens | oo 19,989,844 ..20,000,000 9,597,656 423 |.. 19,602,079 |.. 12/01/2016 | 1FE......
469865 AB 5|JACUZZI BRANDS, INC.. ...|.02/08/2007 | SECURITY CALLED BY ISSUE] 385,560 404,113 (7,565) 385,560 07/01/2010 |4FE......
48282A AB 1| KABEL DEUTSCHELAND GMBH ...|.03/13/2007 | VARIOUS 311,525 ....300,281 (399) 297,710 07/01/2014 |4FE......
49427T AD 0 |KIMBALL HILL, INC ...|.02/20/2007 | VARIOUS 54,450 54,338 2,973 54,399 12/15/2012 | 4FE......
527298 AD 5|LEVEL 3 FINANCING... ...|.03/02/2007 | SECURITY CALLED BY ISSUE] 84,000 84,575 (395) 84,000 03/15/2011 |4FE......
527298 AG 8|LEVEL 3 FINANCING... ...|.02/13/2007 | VARIOUS 46,306 , 45,000 ! 0 45,000 11/01/2014 | 4FE......
52729N BG 4|LEVEL 3 COMMUNICATIONS 110311412007 | VARIOUS.........coovvvrenerieneriinnns | ovsesriesssissssiissssins | oovviinns 1,519,440 | .......... 1,395,000 | .......... 1,490,263 836,066 20,517 20,517 [ oo | e 1,510,570 03/01/2010 |4FE......
52736R AQ 5|LEVISTRAUSS... ...|.02/23/2007 | CS FIRST BOSTON 22,125 20,000 21,000 20,926 (15) (15) 20,911 01/15/2015 | 4FE......
52736R AV 4|LEVISTUAUSS... ...|.03/27/2007 | MERRILL LYNCH CAPITAL MA 53,625 50,000 52,000 25,000 (14) (14) 51,986 04/01/2016 |4FE......
540211 AF 6|LODGENET ENTERTAINMENT.. ...|.01/30/2007 | BEAR STEARNS....... 21,475 20,000 22,000 21,550 159 (20) 139 21,689 06/15/2013 |4FE......
554273 AC 6|MACDERMID, INC... ...|.03/29/2007 | CS FIRST BOSTON 86,913 85,000 85,000 0 85,000 04/15/2017 |5FE......
577729 AA 4|MAXTOR CORP....... ...|.03/01/2007 | SECURITY CALLED BY ISSUE] 23,000 23,000 20,269 20,652 2,348 2,348 23,000 03/01/2012 | 3FE......
58282P AJ 0|MDP ACQUISIT SR NOT ...|.03/22/2007 | SECURITY CALLED BY ISSUE] 89,087 85,000 90,100 90,040 (954) (954) 89,087 10/01/2012 | 4FE......
594087 AN 8| MICHAELS STORES, INC ...|.01/26/2007 | VARIOUS 28,875 50,000 26,137 26,790 208 208 26,997 11/01/2016 | 5FE......
60687U AB 3|MLCFC 2006 -2 A2 ...|.01/10/2007 | MERRILL LYNCH CAPITAL MA .....cooveeenreennriens | cereeens 40,901,563 | ........ 40,000,000 | ........ 40,218,464 | ........ 40,191,056 | ..vveorvrerrnnens 40,188,459 | .....ccoovrcrnnns | 713,103 | ... 713,103 |....293,900 |06/01/2011 |1FE......
61746B DB 9| MORGAN STANLEY.... ...|.02/07/2007 | UBS SECURITIES 35,408,450 | ....... 35,000,000 35,499,700 35,495,689 35,491,337 | .oovvvcvvvenrreees | 000ennn(82,887) | ... (82,887)|....637,292 | 10/18/2016 | 1FE......
61750C AC 1|MSC 2006 - HQ9 A2.... ...|.02/13/2007 | CS FIRST BOSTON......comsmreer [ wormrrmreerireneisnerins | ceveeens 20,200,781 20,000,000 20,109,900 20,101,004 20,097,435 |.. v | 103,346 | ... 103,346 |....249,689 |03/01/2012 | 1FE......
61750C AF 4|MORGAN STANLEY CAPITAL.... ...|.03/08/2007 | DEUTSCHE BANK SECURITIE] ........coovvvevvirrvrrins | cereeens 20,701,563 | ........ 20,000,000 | ........ 20,328,906 20,325,706 | .. B - 375,856 | ...... 375,856 |....133,723 |06/01/2016 |1FE......
620076 AU 3|MOTOROLA, INC ...|.03/07/2007 | A.G. EDWARDS.........ccooevrrmrrns | ovmrrrrererieserissirens | eervinns 14,389,166 | ........ 14,463,000 | ........ 14,377,244 14,423,249 14,432,049 | oo | e (42,883)] ....... (42,883)|....214,747 | 11/16/2007 | 2FE......
62941E AB 7|NTKHOLDINGS.. ...|.02/27/2007 | KBC FINANCIAL 98,438 | .o 125,000 | ..oovvrrernnn 89,375 87,500 | .......... 3772 | B81 | v | e 4,453 91,953 6,484 6,484 03/01/2014 |5FE......
62941F AG 3|NTL CABLE PLC.. .| 02/27/2007 | CS FIRST BOSTON 63,000 60,000 62,613 (23) (23) 62,589 411 i oo 1,998 |04/15/2014 | 4FE......
62941F AH 1 |NTL CABLE PLC.. ...|.03/29/2007 | RBC CAPITAL MARKETS....... 31,725 30,000 30,000 30,000 0 30,000 08/15/2016 |4FE......
651715 AD 6|NEWPAGE CORP... ...|.02/20/2007 | CS FIRST BOSTON 16,450 15,000 15,975 (18) (18) 15,957 05/01/2012 |4FE......
651715 AF 1|NEWPAGE CORP. ...|.03/05/2007 | VARIOUS 96,425 90,000 79,588 80,583 175 175 80,758 05/01/2013 |5FE......
68371P AC 6|OPEN SOLUTIONS, INC. ...|.01/18/2007 | VARIOUS 76,431 75,000 75,000 0 75,000 ..102/01/2015 | 5FE......
68383K AA 7|OPTI CANADA, INC ...|.01/29/2007 | CS FIRST BOSTON 21,000 20,000 20,000 20,000 0 20,000 12/15/2014 | 4FE......
694032 AT 0|PACIFIC BELL ...|.03/06/2007 | BANK OF AMERICA.........cccconne [ wormmremrmmmermmneinneeeins [ erveee 7,639,660 | .......... 7,000,000 | .......... 7,360,570 ..7,353,535 (892) (L1722 ) ST I 7,352,643 | oo 03/15/2026 | 1FE......
74820Q AA 3| QUEBECOR WORLD CAP CORP... ...|.01/17/2007 | BANK OF AMERICA 104,213 | .............105,000 ...105,000 | .............100,538 | .......... AAB3 | oo | e | e 4,463 105,000 03/15/2016 |4FE......
75409F AC 9 |RATHGIBSON, INC ...|.02/08/2007 | BEAR STEARNS....... 271,363 | .o 255,000 ....255,000 0 255,000 02/15/2014 |4FE......
755081 AD 8|RAYOVAC CORP.... ...|.01/30/2007 | VARIOUS 80,075 85,000 74,493 74 74 75,411 10/01/2013 | 5FE......
755111 BN 0|RAYTHEON CO....... ...|.03/05/2007 | MERRILL LYNCH CAPITAL MA .....coovvvviirrienrins | cereeens 20,217,600 | ......... 20,000,000 |........ 19,877,600 | ........ 19,880,976 3,953 3,953 | oo | e 19,884,929 |...coovvvinennns 04/01/2013 | 2FE......
755267 AD 3|READER'S DIGEST ASSOC ...|.03/07/2007 | VARIOUS 167,781 ...170,000 0 170,000 02/15/2017 |5FE......
77509N AK 9|ROGER CABLE, INC ...|.03/13/2007 |J.P.MORGAN 255,775 ...260,000 248,609 2,734 226 2,960 251,570 03/15/2014 | 2FE......
781904 AH 0|RURAL CELLULAR CORPORATE ... | .03/05/2007 | CS FIRST BOSTON 306,850 290,000 302,986 (515) (515) 302,470 02/01/2010 |5FE......
816074 AF 5|SEITEL ACQUSITION CORP... ...|.03/21/2007 | KBC FINANCIAL 76,125 75,000 0 75,000 02/15/2014 |4FE......
816752 AA 7|SEMINOLE HARD ROCK ENT. ...|.02/27/2007 | MERRILL LYNCH CAPITAL MA 30,075 30,000 0 30,000 03/15/2014 |4FE......
832248 AH 1|SMITHFIELD FOODS ...|.01/24/2007 | J.P.MORGAN 511,250 | .covveens 500,000 |.............550,000 |............. 517,500 | ........ 24,872 (441) 24,431 541,931 05/15/2013 | 3FE......
832248 AM 0| SMITHFIELD FOODS ...|.01/24/2007 | LEHMAN BROTHERS 528,088 | ............ 525,000 523,855 57 57 523912 08/01/2011 |3FE......
84762L AA 3|SPECTRUM BRANDS. ...|.02/01/2007 | VARIOUS 34,725 40,000 32,000 32,169 46 46 32,215 02/01/2015 |5FE......
857689 BA 0|STATION CASINOS. ...|.02/26/2007 | BARCLAY CAPITAL 10,700 10,000 10,000 10,000 0 10,000 08/15/2016 |4FE......
866933 AK 0|SUN HEALTHCARE GROUP CORP(| ... | .03/22/2007 | CS FIRST BOSTON 30,525 30,000 30,000 0 30,000 04/15/2015 |4FE......
867363 AH 6|SUNGARD DATA SYSTEMS.........cccormueeer ...|.03/01/2007 | DEUTSCHE BANK SECURITIE 297,850 | .......c.... 280,000 | ......ccce... 280,000 280,000 0 280,000 08/15/2013 |5FE......
867363 AL 7|SUNGARD DATA SYSTEMS... ...|.03/01/2007 | DEUTSCHE BANK SECURITIE 546,663 | ............. 505,000 | ....oveeren. 504,750 504,775 13 13 504,789 08/15/2015 |5FE......
87264Q AM 2| TRW AUTOMOTIVE ...|.03/27/2007 | SECURITY CALLED BY ISSUE] 89,102 85,000 92,225 91,163 304 | s (2,365) | .oovverrrirernns | e (2,061) 89,102 02/15/2013 |4FE......
893647 AJ 6| TRANSDIGM .1.02/13/2007 | VARIOUS 142,981 | oo 140,000 | ..ovevvernee 140,000 140,000 0 140,000 07/15/2014 | 4FE......
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893647 AK 3|TRANSDIGM, INC ...|.03/21/2007 | CS FIRST BOSTON 20,700 20,000 20,375 (7) (7) 20,368 332 07/15/2014 | 4FE......
89855V AA 8| TUBE CITY IMS CORP.... ...|.02/14/2007 | CS FIRST BOSTON 21,050 20,000 20,000 0 20,000 | .oovoevereenrins | e 02/01/2015 |4FE......
90342D AC 3|US ONCOLOGY HOLDINGS INC ...|.03/02/2007 | KBC FINANCIAL 19,888 20,000 19,600 0 19,600 03/15/2012 |4FE......
90347X AB 6|UCAR FINANCE INC ...|.03/23/2007 | SECURITY CALLED BY ISSUE| 47,306 45,000 47,419 46,976 330 330 47,306 02/15/2012 |4FE......
90348A AG 4|UBIQUITEL OPERATING CO.. ...|.03/01/2007 | SECURITY CALLED BY ISSUE| .......ccoovermmrermmrirns [ crreeraneens 187,961 175,000 ...190,531 187,050 910 910 187,960 03/01/2011 | 2FE......
904201 AA 8|UMBRELLA ACQUISITION.. ...|.03/06/2007 | VARIOUS 178,844 180,000 180,000 0 180,000 03/15/2015 |5FE......
909214 BH 0|UNISYS CORP SRNTS....... ...|.01/23/2007 | VARIOUS 308,450 .310,000 304,450 | .............304,133 | ......... 1,859 | oo 85 | e | i 1,944 306,077 03/15/2010 |4FE......
911365 AQ 7|UNITED RENTALS SR SUB NOTES......... .. [.01/08/2007 | VARIOUS.........oooemervveieneeereins | covneeerrecsmeseveiesnnnesee | cevvsennns 1,307,988 | .......... 1,330,000 | .......... 1,259,875 206 0[C T SRTRIS BOSS 1,269,210 02/15/2014 |4FE......
918866 AP 9|VALASSIS COMMUNICATIONS.. ...|.02/28/2007 | VARIOUS 54,725 55,000 55,000 0 55,000 38 |03/01/2015 | 4FE......
92531X AA 0|VERSO PAPER HOLDINGS.... ...|.02/28/2007 | CS FIRST BOSTON 52,625 50,000 51,038 40,433 (11) (11) 51,022 | .o | 1,603 | e 1,603 2,256 | 08/01/2014 | 4FE......
92531X AD 4|VERSO PAPER HOLDINGS.... ...|.01/11/2007 | VARIOUS 132,050 | .ovvvrvennee 125,000 | .ooververnee 124,850 124,861 6 6 124,868 | .o | e 1,182 | 1 7,182 | 6,400 |08/01/2016 | 5FE......
92839U AC 1|VISTEON CORP ...|.03/26/2007 | VARIOUS 175,175 | o 200,000 | ...ocovrenee 181,538 | .o 175,000 | ..oovveeee 7,080 | oo 440 | | e 7,520 182,520 | .oovvvvvererveins | vernene(7,345) | ... (7,345) | ..o 7,556 |03/10/2014 | 5FE......
929903 AE 2|WACHOVIA CORP.. ...|.01/23/2007 |BEAR STEARNS..........cooommrins [ v | eevieeens 5,784,060 | .......... 6,000,000 | .......... 5,757,540 5,762,679 2,073 2,073 | oo | v 5,764,752 | ...cccvvrvirnns ....130,813 | 02/15/2014 | 1FE......
960413 AE 2| WESTLAKE CHEMICAL CORP... ...|.01/11/2007 | UBS SECURITIES 82,981 85,000 85,036 82,238 2,793 3 2,796 85,033 [ ..o [ wrrrenr(2,052) | nn(2,052) | ... 2,847 |01/15/2016 | 3FE......
970628 AA 1|WESTF 2005 1A A1 ...|.03/15/2007 | MBS PAYDOWN 134,615 | ccovvvveenne 134,615 | oo 132,596 134,254 361 361 133,034 | coovvvervvvrreens | v [ eerrreirnneenn | 1,510 |06/15/2030 |2FE......
97262W AA 6| TROPICANA ENTERTAINMENT. ...|.01/19/2007 | CS FIRST BOSTON 24,844 25,000 24,969 24,750 218 (3) 215 24,965 | oo | eerrrnend(122) | cevireees(122) | e 174 | 12/15/2014 | 5FE......
97381W AE 4|WINDSTREAM CORP. ...|.02/13/2007 | MERRILL LYNCH CAPITAL MA 5,044 5,000 5,000 0 5,000 03/15/2019 |3FE......
984121 BQ 5|XEROX CORP.............. ...|.01/04/2007 | BB&T CAPITAL MARKETS...... 20,850 20,000 19,878 19,879 0 19,880 529 [02/01/2017 |3FE......
984756 AA 4| YANKEE ACQUSITION CORP.... ...|.02/05/2007 | VARIOUS 61,150 60,000 60,000 0 60,000 | ..coovrermmrerns | verrere 1,150 | 1,150 | i 14 |02/15/2015 | 4FE......
984756 AC 0| YANKEE ACQUSITION CORP.... ...|.02/06/2007 | VARIOUS 25,625 25,000 25,000 0 25,000 12 |02/15/2017 | 5FE......
91800K AB 2| UTILICORP CANADA FINANCE.. .|.02/07/2007 | JPM 160,794 | .o 150,000 | ..oovvverees 155,938 154,751 (118) (118) 154,634 6,160 6,160 | ....... 1,841 |06/15/2011 |4FE......
4599999. Total - Bonds - Industrial & MISCEIIANEOUS.........ccc.uireririesirressiessssss s s sssss s | cesens 408,193,000 | ....... 399,771,835 | ...... 404,959,451 | ...... 341,589,558 | ........ 86,958 | ......... 29,115 | o0 | 116,073 | .0 | o 404,813,739 ...3,377,669 |...3,377,669 |.6,525,515 |...... XXX..... [ XXX...
6099997. Total - Bonds - Part 4 ..1,473,593,003 |...1,472,209,283 |...1,469,816,166 |...1,154,376,097 | ....... 86,958 | ....... 102,898 | ..o | 189,856 ...1,470,087,379 |.. ...3,327,905 |...3,327,905 |17,429,663 | ...... XXX..... [ XXX...
6099999. Total - Bonds ..1,473,593,003 |...1,472,209,283 | ...1,469,816,166 |...1,154,376,097 | ....... 86,958 | ....... 102,898 | ..o | 189,856 ...1,470,087,379 |.. ...3,327,905 |...3,327,905 |17,429,663 | ...... XXX..... | . XXX...
Common Stocks - Industrial and Miscellaneous
001055 10 2|AFLAC INC. ...|.03/27/2007 | VARIOUS 3,837.000 178,405 XXX v | i 170,413 | oo 176,502 | ......... (6,089) | oovvvreeeernriens | ereeineiirnnnes | e (6,089) 170,413 | oo | v 7,991 | . 7,991 | s (54) | ...... XXX.oooo [ Lo
00130H 10 5|AES CORP ...|.02/26/2007 | NY LIFE 19.000 427 XXX........ 398 419 (20) (20) 398 29 P4 I XXX.oooo [ Lo
00206R 10 2|AT&T, INC ...|.03/27/2007 | VARIOUS 24,442.780 | ............. 914,250 | ...coonne.. ) 0.0 O 747,415 0 TATANS | | e 166,835 | ...... 166,835 |........ 7442 | ... XXXoooo [ Lo
002896 20 7|ABERCROMBIE & FITCH CO.........ccoeeevcen. o :03/27/2007 | NY LIFE.......coomvemrrimrmiermacernns | cvereeenns 1,265.000 98,044 94,935 88,082 94,935 3,109 3,109 |.
00686U 10 4|ADESA ...|.03/22/2007 | VARIOUS 29,000.000 796,004 740918 | ....ccoeee.. 804,750 740,918
00817Y 10 8|AETNAINC ...|.03/27/2007 | NY LIFE 502.000 21,940 18,921 21,676 18,921
017361 10 6|ALLEGHENY ENERGY INC ...|.03/27/2007 | NY LIFE.... 60,191 52,923 57,479 52,923
01741R 10 2|ALLEGHENY TECHNOLOGIES... ...|.03/27/2007 | NY LIFE.... .1,045.000 | ...ooovveenne 109,429 106,346 106,846
018802 10 8|ALLIANT ENERGY CORP... ...|.01/26/2007 | NY LIFE 714.000 26,027 25,732 26,968 25,732
020039 10 3|ALLTEL CORPORATION. ...|.03/27/2007 | NY LIFE 2,958.000 181,699 166,445 | ............. 178,900 166,445
021441 10 0|ALTERA CORP.... ...|.03/27/2007 | NY LIFE 3,885.000 82,263 75,927 76,457 75,926
023139 10 8|AMBAC FINL GROUP IN ...|.03/27/2007 | NY LIFE 784.000 68,508 67,304 69,831 67,304
025816 10 9|AMERICAN EXPRESS CO.. ...|.02/26/2007 | VARIOUS.........coovveomrreiarriirinnes | rereiirn 4,898.000 | ............. 284,603 |........... )00 GO I 260,007 | ..coovvverens 297,162 260,007
026874 10 7|AMERICAN INTL GROUP INC.......cccocevevnee ...|.03/27/2007 | NY LIFE 125.000 8,470 7,956 8,958 7,956
029066 10 7|AMERICAN POWER CONVERSION ...|.02/15/2007 | NY LIFE 926.000 28,706 28,295 23,218 28,295
03060R 10 1|AMERICREDIT CORP........cccooverrmrrerrmrrrrnnes ...|.03/27/2007 | NY LIFE 227.000 5513 5,125 5,714 5,125
03073 10 5|AMERISOURCEBERGEN CORP ...|.03/27/2007 | VARIOUS 192.000 9,743 8,608 8,632 8,608
03076C 10 6|AMERIPRISE FINANCIAL INC ...|.03/27/2007 | NY LIFE 851.000 51,531 38,793 46,380 38,793
031162 10 0|AMGEN, INC ...|.03/13/2007 | NY LIFE 411.000 27,184 30,429 28,075 30,429
032511 10 7|ANADARKO PETROLEUM CORP... ... :02/26/2007 | NY LIFE........cooovmmeremmmrinsennnns | cvvverenens 7,298.000 | ...ovvvrne 302,491 327,990 | ..o 317,609 327,990
032654 10 5|ANALOG DEVICES ...|.02/26/2007 | NY LIFE 814.000 29,488 24,423 26,756 24,423
036115 10 3|ANN TAYLOR STORES..........coouvvvrmuerries ...|.03/27/2007 | NY LIFE 266.000 10,491 10,487 8,735 10,487
037389 10 3|AON CORP .|.03/27/2007 |NY LIFE 86.000 3,299 2,937 3,039 2,937
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03748R 10 1|APARTMENT INVT & MGMT CO -A.......... ...|.03/16/2007 [NY LIFE 585.000 32,392 29,855 32,772 (2,916) ...(2,916) 29,855 2,536 2,536 | .cooorerieienns [ e XXX..... | I
037604 10 5|APOLLO GROUP INC-CL A ...|.03/27/2007 | NY LIFE 2,824.000 126,326 141,541
038020 10 3|APPLIED BIOSYSTEMS GROUP-APP..... ...|.03/27/2007 | NY LIFE 3,009.000 99,075 98,608
038222 10 5|APPLIED MATERIALS ...|.03/08/2007 | VARIOUS 2,926.000 54,503 47,866
039483 10 2|ARCHER DANIELS MIDLAND CO ...|.03/09/2007 | VARIOUS.........coovveereeenrreeannes | rereeennens 8,263.000 | ...coveennee 273,666 345,080 264,085 80,995 345,080
044209 10 4|ASHLAND, INC.... ...|.03/27/2007 | NY LIFE 47.000 3,043 3,131 3,251 (120) 3,131
045487 10 5|ASSOCIATED BANC CORP ...|.03/27/2007 | NY LIFE 508.000 17,275 16,403 17,719 | ooeeeee. (UCH 1) 16,403
049513 10 4|ATMEL CORP ...|.02/26/2007 | NY LIFE 16.000 92 92 97 92
053015 10 3|AUTOMATIC DATA PROCESSING. ... :03/27/2007 | NY LIFE.......cccoovimmmrimmmrirnerinne | crrerernnnn6,133.000 | ovvvvrneces 305,340 | ..ccovvnneee XXX oo [ e 289,843 | ......ccc.... 302,050 289,843
05329W 10 2|AUTONATION INC... ...|.03/27/2007 | NY LIFE.... | ..1,168. 24,922 22,353 24,902 22,353
053332 10 2|AUTOZONE, INC ...|.03/27/2007 | NY LIFE 10.000 1,284 1,128 1,156 1,128
053484 10 1|AVALONBAY COMMUNITIES..........c.cc..... o |.01/09/2007 [NY LIFE.......ooimierirsrirmriinnns [ vererreenns 1,989.000 | ...cccornn 257,299 |........... 99,9, N [PV 262,553 0 262,553
053499 10 9|AVAYAINC ...|.02/26/2007 [NY LIFE 150.000 1,933 1,525 2,097 (572) (572) 1,525
054303 10 2|AVON PRODUCTS, INC........coovvvrrrrrirnreens ...|.03/01/2007 | VARIOUS 3,032.000 116,446 XXX........ 86,233 100,177 | ....... (13,944) | oo | e | v (13,944) 86,233
054937 10 7 |BB&T CORPORATION.... ...|.02/26/2007 | VARIOUS 3,439.000 147,768 XXX v | i 148,350 151,075 (2,725) (2,725) 148,350
055472 10 4|BISY GROUP........... o :03/13/2007 | NY LIFE........oosvermrrrrrrreincrinns | cvrreeiiens 1,600.000 20,271 17,731 20,656 (2,925) (2,925) 17,731
060505 10 4|BANK AMER CORP. ...|.03/27/2007 | NY LIFE 790.000 40,859 41,288 42,178 (891) (891) 41,288
062540 10 9|BANK HAWAII CORP.. ...|.01/26/2007 | NY LIFE 305.000 15,948 14,892 16,455 | ......... (1,563) | ooveeerreeereeeens | rereeesmeeesneees | cereeeeens (1,563) 14,892
066821 10 9|BANTA CORP ...|.02/01/2007 | NY LIFE 92.000 3,358 3,326 3,349 (23) (23) 3,326
067774 10 9|BARNES & NOBLE INC ...|.02/26/2007 | NY LIFE 4.000 167 141 159 (17) (17) 141
068306 10 9|BARR PHARMACEUTICALS ...|.03/27/2007 | NY LIFE 399.000 19,128 20,606 19,998 608 608 20,606
079860 10 2|BELLSOUTH CORP ...|.01/03/2007 | STATE STREET.......oovvvrmvrrrnns | rrvreeene 62,347.000 | .......... 2,526,055 XXX 2,526,055 2,937,167 | ..... (A11,112) | o | e | e (A11,112) | oo | s 2,526,055
086516 10 1|BESTBUY COINC.. +..{:03/05/2007 | NY LIFE........cooovemmrremmmrirnennnns | rvverienns 1,778.000 85,377 82,265 87,460 |........ (5,195) | ovvvererererrinns | rvverernnerinneens | v (5,195) 82,265
089302 10 3|BIGLOTSINC.......... ...|.02/26/2007 | NY LIFE 75.000 1,944 1,361 1,719 (358) (358) 1,361
091797 10 0|BLACK + DECKER CORPORATION ...|.03/127/2007 [NY LIFE 123.000 10,268 9,077 9,836 (760) (760) 9,077
097023 10 5|BOEING CO ...|.03/13/2007 | VARIOUS 288.000 25,406 21,502 25,586 | cvoerre(4,083) [ oo e | e (4,083) 21,502 3,904 3,904 | ..o 87 | XXX
099709 10 7|BORDERS GROUP......cc..commrvimrrrirrrriins ... .02/13/2007 | VARIOUS.........coovveermrriererrirennes | vereees 103,200.000 | ........... 2,187,683 XXX........ 2,442,331 2,306,520 B 135,811 | oo | v 2,442,331 | oo | e (254,648) | .....(254,648) | ......11,352 | ...... XXX.oooo [ Lo
099724 10 6|BORG WARNERINC... ...|.02/26/2007 | NY LIFE 734.000 52,337 42,036 43,321 [ oo (1,285) [ oo [ e [ e (1,285) 42,036 | ..coovverrnrerns | e 10,302 | ........ 10,302 | oo 86 | oo XXX.....
101121 10 1|BOSTON PPTYSINC.. ...|.03/16/2007 | VARIOUS 98.000 11,516 12,263 0 12,263 (747) (747)|.......1,769 | ...... XXX.....
109043 10 9|BRIGGS + STRATTON CORP. ...|.01/02/2007 | PRIOR YEAR INCOME 0 0]....6358 |... XXX.....
111621 10 8 |BROADCADE COMMUNICATION... ...|.02/01/2007 | NY LIFE 2,064.000 17,401 15,643 0 15,643 | .o | ceerreeee 1,758 | i 1,758 | [ XXX.....
115236 10 1|BROWN & BROWN ...|.03/27/2007 | NY LIFE 869.000 23,846 25,152 24514 637 637 25,152 | .overerceenercens | eeeennn(1,308) | .........(1,306) | ............52 | . XXX.....
117043 10 9 |BRUNSWICK CORP.... ...|.02/26/2007 | NY LIFE 353.000 11,993 10,100 11,261 | ......... (1,180) | oovvererereerins | veerereererneens | cereeeens (1,160) 10,100 | .oovvererveriene | cevreeen 1,893 | i 1,893 [ o [ XXX.....
124857 20 2|CBS CORP-CLASS B ...|.03/27/2007 | NY LIFE 177.000 5,407 5,126 5,519 (393) (393) 5126 | oo | 280 | 280 | i35 | e XXX.....
12497T 10 1|CB RICHARD ELLIS GROU ...|.03/13/2007 | NY LIFE 711.000 22,905 22,780 23,605 (825) (825) 22,780 | covvvervvreenies | cvvnrrieren 125 | 125 | e | XXX.....
125509 10 9|CIGNA CORP.. ...|.03/27/2007 | NY LIFE 17.000 2,458 2,097 2,237 (140) (140) 2,007 | oo | crverirrenn361 | 361 | e | XXX.....
126349 10 9|CSG SYSINTL INC. ...|.02/26/2007 [NY LIFE 3.000 76 81 80 1 1 81 | oo [ervrrereieeeea(B) | cvereeceed(B) oo [ e XXX.....
12673P 10 5|CAINC ...|.02/26/2007 | NY LIFE 52.000 1,394 1,231 1,231 | oo | e 162 | 0162 [ [ e XXX.....
134429 10 9|CAMPBELL SOUP CO ...|.03/27/2007 | NY LIFE 283.000 11,049 10,616 | v | cvvrreneernid33 | 833 [ s [ XXX.....
14040H 10 5|CAPITAL ONE FINANCIAL CORP. ...|.03/27/2007 | NY LIFE 3,378.000 262,909 239,715 | oo | 23,194 1023194 90 XXX.....
14149Y 10 8|CARDINAL HEALTH,INC ...|.03/27/2007 | NY LIFE 5,853.000 420,104 391,073 | .o | 2000029,031 | ........29,031 | ..........527 |...... XXX.....
141665 10 9|CAREERED CORP ...|.02/26/2007 | NY LIFE 16.000 478 299 oo oo 179 | 179 | | e XXX.....
141705 10 3|CAREMARKRXINC ...|.03/22/2007 | NY LIFE 5,003.000 307,878 261,191 | .o | ... 46,687 | ........ 46,687 |......11,223 | ...... XXX.....
14984K 10 6|CBOT HOLDINGS.... ...|.03/15/2007 | NY LIFE.... el ..1,235.000 | ... 220,462 191,724 | oo | 00028737 | 028,737 | e | e XXX.....
166764 10 0|CHEVRONTEXACO CO.. ...|.03/27/2007 | NY LIFE 305.000 22,051 20,192 [ .o | 000000 1,859 | 001,859 |46 | XXX.....
167760 10 7 |CHICAGO MERCANTILE EXCHANGE...... ...|.03/27/2007 | NY LIFE 133.000 71,943 72,976 | ..ovvvvrvvcrrns [ rreee(1,033) [ oeeenn(1,033) [ oo | e XXX.....
171340 10 2|CHURCH & DWIGHT CO. ...|.03/13/2007 | NY LIFE 241.000 11,463 9,608 | ..oovvvvreverrer | e 1,855 | 1,855 | 17 | e XXXoooo [ Lo
171871 10 6| CINCINNATIBELL INC.... .|.01/29/2007 |NY LIFE 744.000 3,521 3,550 | oo | eevrennieennn(30) | cevirenirnnn(30) | o | XXXoooo [ Lo
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17275R 10 2|CISCO SYSTEMS, INCORPORATED....... ...|.03/127/2007 [NY LIFE.... ....16,537.000 ) 354,500
172967 10 1|CITIGROUP ...|.02/26/2007 |NY LIFE.... 6,548.000 ) 322,180
178566 10 5|CITY NATIONAL CORP.......ccooormmrvermrrrirnnes ...|.02/13/2007 | NY LIFE 258.000 ) 17,359
179584 10 7 |CLAIRES STORES INC.......coovvvorrvernrriinns ...|.02/26/2007 | NY LIFE.... ) 41,938
184502 10 2|CLEAR CHANNEL COMMUNICATIONS... |...|.02/26/2007 |NY LIFE.... . ) 32,823
191216 10 0|COCA COLA CO.. ...|.03/05/2007 | NY LIFE 100.000 ) 4,478
20030N 10 1|COMCAST CORP-CL ...|.03/27/2007 | VARIOUS 26,408.510 ) 783,368
200340 10 7|COMERICA INC ...|.03/27/2007 | NY LIFE 46.000 (68) ) 2,631
200519 10 6|COMMERCE BANCORP <. :03/13/2007 | NY LIFE........ovvvmrrimnrrirneninns | cvveeriiens 1,985.000 69,208 70,011 (803) (803) 69,208
20449H 10 9|COMPASS BANCSHARES, INC.. ...|.01/02/2007 | PRIOR YEAR INCOME 0
205638 10 9|COMPUWARE CORP ...|.03/27/2007 | NY LIFE 840.000 7,799 6,997 (569) (569) 6,429
205887 10 2|CONAGRA INC ...|.03/27/2007 | VARIOUS 5,374.000 135,411 128,168 | ....c.ccco.e. 145,098 |....... (16,930) | cvvvvvvrrinerrinnns [ rererneirinrisein | cerviens (16,930) 128,168
20825C 10 4|CONOCOPHILLIPS. ...|.01/16/2007 [NY LIFE 20.000 1,264 1,314 1,439 (125) (125) 1,314
218868 10 7|CORINTHIAN COLLEGES INC.... 1. 103/27/2007 | NY LIFE........oomvvrmmrrrmnrrirrnnriiins | cvereeiiens 1,204.000 16,697 14,552 16,411 | eivveres(1,858) | s | e | e (1,858) 14,552
219023 10 8|CORN PRODUCTS INTL, ICN ...|.03/30/2007 | VARIOUS.........coovvermrrirraneirnnnns | v 33,500.000 | .......... 1,121,271 | e XK | v 934,617 | 1,157,090 [ ....(222,474) | c.oovvvererrrnnnis | e | s (222,474) 934,617
222372 10 4|COUNTRYWIDE FINANCIAL CORP ...|.03/13/2007 | NY LIFE 2,105.000 70,549 89,357 | ..vceeeee(5,079) | covvevevererrriins [ ervireeeniiiinies | e (5,079) 84,278
222862 10 4|COVENTRY HEALTH CARE INC ...|.01/26/2007 | NY LIFE 25.000 1,252 1,251 118 1,369
229899 10 9|CULLEN FROST BANKERS, INC ...|.03/27/2007 | NY LIFE 209.000 11,133 11,666 (297) 11,370
237194 10 5|DARDEN RESTAURANTS, INC ...|.01/26/2007 | NY LIFE 47.000 1,797 1,888 (229) 1,659
24702R 10 1|DELL INC ...|.02/21/2007 | NY LIFE 6,919.000 166,280 | ..ovvereee XXX [ e 153,538 | oo 173,598 | ...es::(20,080) | covvorevevercrrirnens | cevvrrrreerinneins | vveeeens (20,060) 153,538
249030 10 7|DENTSPLY INTLINC.. ...|.01/26/2007 | NY LIFE 320.000 9,923 9,552 935 10,487
254067 10 1|DILLARDS INC ...|.03/27/2007 | VARIOUS 823.000 28,259 28,780 | .versern(2456) | covvorrviicrriiens | e | e (2,456) 26,324
254687 10 6|DISNEY WALT CO. ...|.03/27/2007 | VARIOUS 3,934.000 137,426 115,645 | ..coovvnne 134,818 | oot s(19,174) | oo | e | s (19,174) 115,645
256747 10 6|DOLLAR TREE STORES INC.. ...|.02/13/2007 | NY LIFE 347.000 11,393 9,909 10,445 ) 9,909
277432 10 0|EASTMAN CHEM CO...... ...|.01/26/2007 [NY LIFE 496.000 29,833 25,281 29,418 ) 25,281
277461 10 9|EASTMAN KODAK CO ...|.03/05/2007 |NY LIFE 152.000 3,728 3,118 3,922 ) 3,118
278058 10 2|EATON CORP . |...|.03/127/2007 | NY LIFE 518.000 40,210 34,218 38,923 | .cooeel4,705) | v | e | i (4,705) 34,218
281760 10 8|EDWARDS A GINC......ccommrvemrrrerrrrerrneenns o :03/13/2007 | NY LIFE.......oomvemrremnmrerneeenns | cvereeinns 1,270.000 83,585 68,752 80,378 | .vccees(11,626) | covvorevrrrriiienns | ceveernneernnneinns | vreeeens (11,626) 68,752
285661 10 4|ELECTRONIC DATA SYSTEMS CORP.... |...|.03/09/2007 | VARIOUS 116.000 3,173 2,739 3,196 (457) 2,739
29078E 10 5|EMBARQ CORP......coooommrremrrrenrrerrerinnnes ...|.02/26/2007 | NY LIFE 61.000 3,473 2,811 3,206 (395) 2,811
293639 10 0|ENTERCOM COMMUNICATIONS... ...|.03/27/2007 | NY LIFE 207.000 5,747 5,264 5,833 (569) 5,264
29364G 10 3|ENTERGY INC.... ...|.03/27/2007 | VARIOUS 2,632.000 257,492 242,810 2,954 (477) 242,810
294429 10 5|EQUIFAXINC ...|.01/26/2007 | NY LIFE 519.000 20,819 16,454 21,071 | el B817) | o | e | v (4,617) 16,454
294549 10 0|EQUITABLE RESOURCES INC ...|.03/27/2007 | VARIOUS 24,267.000 ...1,061,287 38,285 494 | e | s 1,009,194
294741 10 3|EQUITY OFFICE PROPERTIES TR. o :02/13/2007 | NY LIFE........cooovmrrimmrrirncninns | v 7,062.000 391,691 [ XXX s [ v 264,597 | e 340,177 | .cccc.(75,580) | coovvvvrveerriiiinns | e | s (75,580) 264,597 | .ovvvoenriienns | e 127,094 | ...... 127,094
298736 10 9|EURONET WORLDWIDE, INC. ...|.02/20/2007 | MUNDER ....37,000.000 ,030,666 (VI ISR IO 1,048,608 | ....oooovrvirrans | e (17,942) | ....... (17,942) | .
30231G 10 2|EXXON MOBIL CORPORATION. ...|.03/127/2007 | VARIOUS 667.000 49,589 51,112 46,756 2,833 2,833 |.
302491 30 3|FMC CORP ...|.03/127/2007 [NY LIFE 298.000 22,320 22812 20,980
303250 10 4|FAIRISAAC CORP.......ccoooevrrirmmrrreereerrnens ... |.03/14/2007 | VARIOUS 73.000 2,935 2,967 2,464
313586 10 9|FEDERAL NATIONAL MORTGAGE ASSO| ... |.01/16/2007 [NY LIFE.......cccovrvrmmmrrmmmrirnnees | oo 1,568.000 91,366 93,124 81,533
31410H 10 1|FEDERATED DEPT STORES INC DEL.... |...{.03/27/2007 | VARIOUS 226.000 9,742 8,617 8,599
314211 10 3|FEDERATED INVESTORS, INC.. ...|.02/26/2007 | NY LIFE 614.000 22,202 20,741 21,096
31620M 10 6|FIDELITY NATIONAL INFO. ...|.03/27/2007 | NY LIFE.... .1,177.000 53,047 47,186 45,059
316773 10 0|FIFTH THIRD BANCORP. ...|.03/13/2007 | VARIOUS. ..7,197.000 284,148
318522 30 7|FIRST AMERICAN CORPORATION ...|.03/27/2007 | NY LIFE 718.000 28,084
319963 10 4|FIRST DATA CORP......ccoccoemmmrrrmrrrrnrrinns ...|.02/13/2007 | NY LIFE 2,643.000 60,238
320517 10 5|FIRST HORIZON NATIONAL CORP.......... ...|.02/26/2007 | VARIOUS.........cooovveerrimenrinenns | rvveviiens 1,588.000 62,519
337738 10 8|FISERV,INC ...|.02/26/2007 | NY LIFE 588.000 28,744
337915 10 2| FIRSTMERIT CORP......cccoormmrrerrrrirerrirens ...|.03/05/2007 | NY LIFE 668.000 15,652
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345838 10 6|FOREST LABORATORIES, INC.. ...|.02/26/2007 [NY LIFE 168.000 8,933 8,363 8,501 (138) (138) 8,363 570 Y (VI (OO XXX.....
354613 10 1|FRANKLIN RESOURCES 1 [.02/13/2007 [NY LIFE......iooiiiererieriiinneis | e 1,526.000 | ............. 179,234 149,087 | ..cooovnne 168,119 | ....... (19,033) 149,087 | .oovovvvvrreeies | s 30,147 | ........ 30,147 | ..o 199 |...... XXX.....
35671D 85 7|FREEPORT-MCMORAN COPPER-B........ ...|.03/13/2007 | NY LIFE 48.000 2,728 2,716 2,675 41 2,716 13 13 15 |...... XXX.....
360921 10 0|FURNITURE BRANDS INTL INC............... ...|.01/26/2007 | NY LIFE 291.000 4,728 5,601 4,723 878 5,601 (873) (C7) ] [ - XXX.....
364760 10 8|GAPINC ...|.03/27/2007 | NY LIFE 74.000 1,325 1,248 1,443 (195) 1,248 77 77 6 ... XXX.....
369604 10 3|GENERAL ELECTRIC. ...|.02/13/2007 | NY LIFE 188.000 6,784 6,386 6,995 (609) 6,386 398 398 [ .53 | XXX.....
370334 10 4|GENERAL MILLSINC...... ...|.03/27/2007 | VARIOUS 149.000 8,454 8,050 8,582 (533) 8,050 405 405 | ..o B5 | e XXX.....
370442 10 5| GENERAL MOTORS CORPORATION...... ...|:03/27/2007 | VARIOUS........cooovvrmrrimmreinnnns | rvereeens 10,407.000 | ...oouveenes 342,310 | .o XKXK s | s 329,211 | oo 319,703 | .......... 9,508 329,211 | v | s 13,099 | ........ 13,099 |.......1,267 |...... XXX.....
37247D 10 6|GENWORTH FINL INC ...|.03/27/2007 | NY LIFE 224.000 7,879 7,634 7,663 (29) 7,634 245 245 | .20 | XXXoooo [ Lo
38141G 10 4|GOLDMAN SACHS GROUP INC. ...|.03/27/2007 | NY LIFE 32.000 6,727 5114 6,379 | .o (1,265) 5114 | o | s 1,613 | 1,613
382550 10 1|GOODYEAR TIRE AND RUBBER... <. :01/26/2007 | NY LIFE........cooovmirrrmrrinnennnns | crvveriiens 1,079.000 26,226 13,813 22,648 |........ (8,835) 13,813
38259P 50 8|GOOGLE INC ...|.03/27/2007 [NY LIFE 47.000 21,715 17,811 21,643 |........ (3,831) 17,811
391164 10 0|GREAT PLAINS ENERGY INC ...|.03/127/2007 [VARIOUS.........cocoomrrmrrrerirnrians | crerirrennns 1,627.000 51,216 49,849 51,739 .(1,890) 49,849
406216 10 1|HALLIBURTON CO ...|.03/27/2007 | NY LIFE 3,903.000 117,660 130,087
410345 10 2|HANESBRANDS, INC ...|.01/29/2007 | NY LIFE 573.000 14,706 12,818
412822 10 8|HARLEY-DAVIDSON,INC ...|.03/20/2007 [NY LIFE 3,569.000 238,589 209,413
416196 10 3|HARTE HANKS, INC.... ...|.03/13/2007 | NY LIFE 194.000 5,350 5,189
416515 10 4|HARTFORD FINANCIAL SVCS GR . [..1.02/13/2007 [VARIOUS........cooommrrermrriirarniins . I 99,002 87,594
418056 10 7|HASBRO, INCORPORATED........c.cccoornn ...|.01/10/2007 | MERRILL LYNCH CAPITAL MA ..........45,600.000 909,565
419870 10 0|HAWAIIAN ELECTRIC INDS.... .| :02/15/2007 | JEFFRIES.......coomvrvrmrrrinnrririnns | rvereeene 36,500.000 I I 978,379 8,125 8,125 | oo | e XXXoooo [ Lo
427056 10 6|HERCULES INC ...|.01/26/2007 | NY LIFE 684.000 .(3,050) | . 10,158 3,052 K112 I B XXX.....
428236 10 3|HEWLETT-PACKARD CO... ...|.03/27/2007 | VARIOUS 549.000 19,416 3,732 3,732 51 ... XXX.....
431284 10 8|HIGHWOODS PROPERTIES INC. ...|.03/16/2007 | NY LIFE 495.000 19,451 | oo | v 1,011 | 1,011 [ 177 | ... XXX.....
44107P 10 4|HOST HOTELS & RESORTS... ...|.03/19/2007 | NY LIFE.... ....13,282.000 351,302 5513 XA KT IS B XXX.....
443683 10 7|HUDSON CITY BANCORP.. ...|.02/114/2007 [NY LIFE 13,434.000 187,279
446150 10 4|HUNTINGTON BANCSHARES, INC ...|.02/26/2007 | NY LIFE 416.000 9,880 243 10,123
450688 10 9|ITT EDUCATIONAL SVCS INC.......ccoovvvvnne ...|.03/27/2007 | NY LIFE 348.000 22,846 23,097 (251) 22,846
450911 10 2|ITT INDUSTRIES. ...|.03/27/2007 | NY LIFE 43.000 2,315 2,443 (129) 2,315
451107 10 6|IDACORP INC ...|.03/05/2007 | NY LIFE 552.000 21,588 21,335 253 21,588
452308 10 9|ILLINOIS TOOL WORKS. ... :03/13/2007 | VARIOUS.........coovveereeinrreeannes | rrreeeines 1,627.000 (365) 74,786
458140 10 O|INTEL CORPORATION.......ccccommrverrrernneens ...|.03/27/2007 | VARIOUS 6,405.000 124,190
459200 10 1|INTERNATIONAL BUSINESS MACHINES | ...|.03/12/2007 | VARIOUS. 2,134,000 210,057 171,411
459506 10 1|INTL FLAVORS & FRAGRANCES............. ...|.03/13/2007 | NY LIFE 304.000 14,171 (778) 14,166
461202 10 3|INTUIT INC ...|.01/26/2007 | NY LIFE 2,064.000 63,299 62,973 728 63,701
464287 48 1|ISHARES RUSSELL MIDCAP GROWTH.. | ...|.03/19/2007 | MUNDER 2,800.000 295,721 293,447
464287 65 5|RUSSELL 2000 INDEX ISHARE FUND. ...|.03/12/2007 | VARIOUS v | e 648,470.000 | ........ 50,948,572 | .....occ. XXXooovers [ 000...48,952,906 | ....... 26,076,846 | ..(1,743,856) 48,952,906 | .. v | 1,995,666 | ...1,995,666
465685 10 5|ITC HOLDINGS CORP............. ...|.02/13/2007 | MUNDER 5,800.000 255,212 226,675 28,537 28,537
47102X 10 5|JANUS CAPITAL GROUP INC. ...|.03/13/2007 [NY LIFE 2,035.000 41,765 43,936 |......... (7,930) 36,006 5759 | oo 5,759
472319 10 2|JEFFERIES GROUP INC (NEW). ...|.01/26/2007 | NY LIFE 602.000 17,096 16,146 | ......... (1,510) 14,635 2,461 2,461
478160 10 4|JOHNSON & JOHNSON . |...1.03/13/2007 [NY LIFE 982.000 63,400 64,832 |........ (1,311) | 63,520 (121) (121)
48666K 10 9|KBHOME ... :03/13/2007 | MUNDER.........ccoovvermreemnrreianee | rrrreeene 19,300.000 | ...oonvvenes 838,265 |............ ) .0 O I 972,873 0 972,873 | oo | e (134,608) | .....(134,608)
493267 10 8|KEYCORP NEW. ...|.03/15/2007 | VARIOUS 857.000 33,397 31,772 32,592 (820) (820) R0 7 I I 1,626 | ......... 1,626
49337W 10 0|KEYSPAN CORP..... ...|.02/01/2007 | VARIOUS 166.000 6,768 6,775 6,836 (61) (61) 6,775 7 7
494368 10 3|KIMBERLY CLARK CORP. ...|.01/16/2007 | NY LIFE 12.000 825 747 815 (69) (69) 747 79 79
49455P 10 1| KINDER MORGAN, INC... ...|.03/13/2007 | NY LIFE 469.000 49,652 49,183 49,597 (413) (413) 49,183 469 469
495582 10 8|KING PHARMACEUTICALS ...|.02/26/2007 | NY LIFE 98.000 1,807 1,608 1,560 48 48 1,608 199 199
500643 20 0|KORN FERRY INTL. ...|.02/26/2007 | NY LIFE 8.000 194 163 184 (21) (21) 163 31 31
501044 10 1|KROGER CO .|.01/05/2007 |NY LIFE 2,142,000 50,518 50,515 49,416 | .......... 1,099 [ oo [ e | e 1,099 50,515 3 3
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502161 10 2|LSILOGIC CORP........ccooormrrirmrirmriririrnrinns ...|.01/23/2007 [NY LIFE 2,503.000 25,057 19,115 22,527 | ......... (3,412) 19,115 5,943 5,943 | oo e XXX.....
50540R 40 9|LABORATORY CRP OF AMER HLDGS....|...|.03/27/2007 |NY LIFE 729.000 52,174 50,004 53,560 (3,556) |. 50,004 2,170 2170 | oo | XXX.....
512807 10 8|LAM RESEARCH CORP.......ccccommrrvrmmrrrnnes ...|.02/26/2007 | NY LIFE 456.000 21,242 18,226 23,083 | ......... (4,856) 18,226 3,015 | oo 3,015 | oo | e XXX.....
518439 10 4|ESTEE LAUDER COMPANIES-CLA........ o :03/27/2007 | NY LIFE........oomvvrmmrrrrrrrianriinns | v 1,414.000 67,187 51,258 57,719 | .o (6,462) 51,258
524908 10 0|LEHMEN BROTHERS HOLDING ...|.03/27/2007 | NY LIFE 141.000 10,100 10,605 11,015 (410) 10,605
526057 10 4|LENNAR CORP... ...|.03/05/2007 | NY LIFE 504.000 26,261 24,300 26,440 | ......... (2,140) 24,300
529771 10 7|LEXMARK INTERNATIONAL GROUP. ...|.02/02/2007 | NY LIFE 28.000 1,804 1,584 2,050 (466) 1,584
532791 10 O|LINCARE HOLDINGS INC.......cccoverrrrrernns ...|.03/27/2007 | NY LIFE 391.000 15,017 14,215 15,577 | ovveeee. (1,362) 14,215
539320 10 1|LIZ CLAIBORNE INC ...|.03/27/2007 | VARIOUS 986.000 42,511 36,052 42,852 |........ (6,800) 36,052
543213 10 2|LONGVIEW FIBRE CO ...|.01/03/2007 | PRIOR YEAR INCOME
546347 10 5|LOUISIANA PACIFIC ...|.03/27/2007 | VARIOUS.........cosevvrrerrirnenrirnenns | rvverieens 1,480.000 29,937 28,654 31,864 | ......... (3,210) 28,654
552848 10 3|MGIC INVESTMENT CORP. ...|.01/16/2007 [NY LIFE 176.000 10,882 10,172 11,007 (835) 10,172
554382 10 1|MACERICH CO ...|.03/16/2007 [NY LIFE 127.000 11,594 12,193 12,193
564055 10 1|MANOR CARE INC.. ...|.02/26/2007 | NY LIFE 944.000 49,852 XXX........ 49,419 44292 | ......... 5127 49,419
56418H 10 0|MANPOWER INC-WISC ...|.02/26/2007 | NY LIFE 96.000 7,354 5,575 7193 | (1,618) 5,575
565849 10 6|MARATHON OIL COR| ...|.03/27/2007 | NY LIFE 90.000 8,517 8,081 8,325 (244) 8,081
574599 10 6|MASCO CORP..... ...|.02/26/2007 | NY LIFE 23.000 694 626 687 (61) 626
579780 20 6|MC CORMICK & COMPAN ...|.01/26/2007 | VARIOUS 798.000 30,537 29,415 30,771 | e (1,356) 29,415
580031 20 1|MCDATA CORPORATION ...|.01/31/2007 | NY LIFE 3,232.000 21,548 18,053 17,938 115 18,053
580135 10 1|MC DONALDS CORP ...|.02/13/2007 | NY LIFE 2,484.000 111,193 89,081 110,116 | ....... (21,035) 89,081
580645 10 9|MCGRAW HILL COS INC. o :02/13/2007 | NY LIFE........ovvvmmrrimnrrirnennnns | crvveeveens 1,190.000 79,781 67,478 80,944 | ... (13,466) 67,478
587200 10 6|MENTOR GRAPHICS ...|.03/27/2007 | NY LIFE 610.000 9,769 10,433 10,998 (565) 10,433
589331 10 7|MERCK & COMPANY INC... <. :03/27/2007 | NY LIFE........coovvmmrrmnmrirnennnss | crvverienns 1,868.000 81,609 76,658 81,445 | ........ (4,787) 76,658
589400 10 0|MERCURY GEN CORP ...|.03/27/2007 | NY LIFE 238.000 12,530 11,881 12,550 (669) 11,881
59156R 10 8|METLIFE INC... ...|.03/127/2007 [NY LIFE 284.000 17,909 15,587 16,759 (1,172) 15,587
594918 10 4 |MICROSOFT CORP.... ...|.03/27/2007 | VARIOUS. ....10,370.000 +..2068,649 | ...covveenn 309,648 40,999) 268,649
595112 10 3 |MICRON TECHNOLOGY INC ...|.03/27/2007 | NY LIFE.... oo | 014,894,000 | ... ....246,493 207,920 38,572 246,493
595635 10 3|SPDR MIDCAP TRUST. ...|.01/12/2007 | CITIGROUP GLOBAL 220,000.000 32,403,681 )90 G I 30,637,899 | ........ 28,360,142 | ..(1,548,336) | ...ovvverrrerrmnnees [ cervmnrerrnnrrinnne | 10en(1,548,336) | covovnrvinriens | s 30,637,899 |..coovvvrrrrnenn.
607828 10 0|MODINE MFG CO ...|.01/26/2007 | NY LIFE 99.000 2,692 2,248 2,478 (230) 2,248
60935Y 10 9|MONEYGRAM INTL INC.. ... :03/13/2007 | VARIOUS.........coovveereeinrreeannes | rrreeeines 1,404.000 40,915 43,616 44,029 (414) 43,616
61166W 10 1|MONSANTO CO ...|.03/13/2007 | NY LIFE 5,771.000 313,848 261,998
620076 10 9|MOTOROLA INC. ...|.02/13/2007 | NY LIFE 6,432.000 123,660 149,117
628530 10 7|MYLANLABSINC.... <. :03/27/2007 | NY LIFE........oovvvemmrrimnerirnennnns | crvveriiens 1,681.000 34,158 34,127
635405 10 3|NATIONAL CITY CORP.......ccoovvrvrrmrrirnrnens ...|.03/27/2007 | VARIOUS 2,023.000 72,130 71,720
637640 10 3|NATIONAL SEMICONDUCTOR CORP ...|.01/26/2007 | VARIOUS 165.000 3,676 3,863
648053 10 6|NEW PLAN EXCEL REALTY TRUST.. ...|.02/26/2007 | NY LIFE ..1,340.000 39,034 , \ 37,241
651229 10 6|NEWELL COMPANY... ...|.01/26/2007 [NY LIFE 49,114 | v XXX | 43,879 | i 47,565 | e (3,686) 43,879
654106 10 3 |NIKE INC CLB ...|.03/27/2007 [NY LIFE.......ccooomrmrimnrncrienns | crrreen1,691.000 | ovoncvne 169,467 |....cocouee. 99,9, RN VR 135,134 | .oovvveneee 157,557 |....... (22,422) 135,134
655044 10 5|NOBLE ENERGY INC.. ...|.03/27/2007 | NY LIFE 1,152 949 932 17 949
655663 10 2|NORDSON CORP.... ...|.01/26/2007 | NY LIFE X 5,066 4,037 5,033 (996) 4,037
655664 10 0|NORDSTROM INC... ...|.03/15/2007 | VARIOUS 17.000 970 589 839 (249) 589
664397 10 6|NORTHEAST UTILITIES ...:02/13/2007 | MUNDER.........ccosvvemmreimnriernnene | rereeennns 8,850.000 | ...coveernee 254,891 | .ovveonnee XXX oo ...245,739 245,739
666807 10 2|NORTHROP GRUMMAN CORP.. ...|.03/27/2007 | NY LIFE 2,629.000 194,626 LAT3421 | 177,983 | ......... (4,562) 173,421
670008 10 1|NOVELLUS SYSTEMSINC..... ...|.02/13/2007 | NY LIFE 417.000 12,929 11,369 14,353 ) 11,369
670346 10 5|NUCOR CORP............. ...|.03/27/2007 | VARIOUS 113.000 6,906 5,642 6,177 ) 5,642
670837 10 3|OGE ENERGY CORP.. ...|.03/27/2007 | NY LIFE 976.000 37,969 35,967 39,040 |......... (3,073) 35,967
67090F 10 6|NUVEEN INVTS, INC ...|.03/13/2007 | NY LIFE 303.000 14,106 15,456 15,720 (264) 15,456
674599 10 5| OCCIDENTAL PETE CORP. .|.03/13/2007 |NY LIFE 2,260.000 106,711 119,169 | .ocvvvs 110,356 | .......... 8,813 119,169
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676220 10 6|OFFICE DEPOT, INC... ...|.03/27/2007 [NY LIFE 2,203.000 76,733 80,812 84,089 80,812
67622P 10 1|OFFICEMAX INC ...|.02/26/2007 | NY LIFE 250.000 13,305 10,483 12,413 10,483
680223 10 4|OLD REPUBLIC INTL CORP ...|.02/13/2007 | NY LIFE 773.000 17,775 16,136 17,995 16,136
68389X 10 5|ORACLE CORPORATION... .| :03/27/2007 | NY LIFE.......oosivrmrirrnrrerrncrinns | cvrreeenns 45,259.000 | ...coovevenes 773,437 778,327 775,739 778,327
688239 20 1|OSHKOSH TRUCK CORP... . |...|.02/26/2007 | NY LIFE 947.000 49,615 47,400 45,854 47,400
69331C 10 8|PG+E CORP ...|.01/26/2007 | VARIOUS 2,106.000 96,924 88,693 99,677 88,693
69344M 10 1|PMI GROUP INC ...|.03/05/2007 | NY LIFE 338.000 15,554 14,622 15,943 14,622
693506 10 7|PPG INDUSTRIES INC.... ...|.01/26/2007 | NY LIFE 997.000 65,815 64,101 64,017 64,101
693718 10 8|PACCARINC ...|.03/27/2007 | VARIOUS 58.000 4,280 3,196 3,764 3,196
695257 10 5|PACTIV CORPORATION. ...|.03/27/2007 | NY LIFE 140.000 4,589 3,729 4,997 3,729
696643 10 5|PALMINC ...|.03/13/2007 | NY LIFE 404.000 6,886 5974 5,692 5,974
701094 10 4 |PARKER HANNIFIN CORP. ...|.01/26/2007 [NY LIFE 728.000 58,008 54,657 55,969 54,657
708160 10 6|JCPENNY CO ...|.03/27/2007 | VARIOUS 3,904.000 319,989 252,820 | .coovrrinnns 302,013 252,820
711030 10 6|PEOPLES ENERGY CORP. ...|.01/26/2007 | NY LIFE 180.000 7,902 7,275 8,023 7,275
713291 10 2|PEPCO HOLDINGS INC ...|.02/26/2007 | NY LIFE 2,432.000 63,732 60,514 63,256 60,514
713409 10 0|PEPSIBOTTLING GROUP.. ...|.02/26/2007 | NY LIFE 78.000 2,488 2,717 2,411 2,717
713448 10 8|PEPSICOINC...... weeee | - | 02/26/2007 | VARIOUS 189.000 12,239 12,283 11,822 12,283
717081 10 3|PFIZER, INC ...|.03/06/2007 | VARIOUS 6,789.000 178,591 187,797 | oo 175,835 187,797
717265 10 2|PHELPS DODGE CORP.......cccoomrrerrrrernns ...|:03/21/2007 | VARIOUS.........coovveemrrermrreimnees | rrereeene 18,196.000 | .......... 2,192,824 XXX....... 2,053,525 490,373 v | ereeee(130,515) | e | e 2,053,525 | .o
723787 10 7|PIONEER NATURAL RESOURCES CO.... | ... |.02/26/2007 [NY LIFE.......cccoovvrmmmrrmmmrrmmnns | corrnrerenns 1,595.000 62,937 63,829 63,306 523 63,829 (892) (172 I I XXXoooo [ Lo
726505 10 0|PLAINS EXPLORATION & PROD CO. ...|.03/27/2007 | NY LIFE 583.000 26,443 25599 27,710 | oo (2,111) | 25,599 844 844 | .o [ e XXX.....
729132 10 O|PLEXUS CORP.....ccccoommrvirmrrirereirnerirnnnes ...|.01/26/2007 | NY LIFE 265.000 5,087 5,303 6,328 | ..o (1,025) | X 5,303 (216) (PALC) ) I I XXXoooo [ Lo
729251 10 8|PLUM CREEK TIMBER CO. ...|.03/27/2007 | NY LIFE 458.000 17,536 17,055 18,251 | ......... (1,197) . , 17,055 481 481 | 192 | XXXoooo [ Lo
73172K 10 4|POLYCOMINC........ ...|.03/27/2007 | NY LIFE 328.000 11,836 7,809 10,138 (2,330) . 7,809
737630 10 3|POTLATCH COR ...|.03/16/2007 [NY LIFE 262.000 11,773 10,622 11,481 10,622
740215 10 8|PRECISION DRILLING TRUS ...|.02/12/2007 | MUNDER 39,200.000 852,968 ....889,759 889,759
74144T 10 8|T ROWE PRICE GROUP INC ...|.03/13/2007 | VARIOUS.........coovveemrrerarriirinnes | rereiirnn 4,365.000 | ............. 204,738 2192621 | e 191,056 192,621
74251V 10 2|PRINCIPAL FINANCIAL GROUP. ...|.03/27/2007 | NY LIFE 466.000 28,099 24,916 27,354 24,916
743263 10 5|PROGRESS ENERGY. ...|.03/27/2007 | NY LIFE 440.000 22,216 20,842 21,595 20,842
743315 10 3|PROGRESSIVE CORP.... ...|.03/13/2007 | NY LIFE 549.000 12,053 12,451 13,297 12,451
743674 10 3|PROTECTIVE LIFE CORP... ...|.03/27/2007 | NY LIFE 512.000 22,546 23,275 24,320 23,274
74762E 10 2| QUANTA SERVICES INC ...|.02/26/2007 | NY LIFE 528.000 11,661 9,298 10,386 9,298
74834L 10 0|QUEST DIAGNOSTICS <. :03/27/2007 | NY LIFE........oovvvemmrrimnerirnennnns | crvveriiens 1,162.000 58,479 74,031 61,586 74,031
749121 10 9| QWEST COMMUNICATIONS.. .| :03/27/2007 | NY LIFE.......coovvmirrmnrrrrserrnne | rvereeens 10,369.000 87,188 91,176 86,789 91,176
750236 10 1|RADIAN GROUP INC.. ...|.01/16/2007 | NY LIFE 252.000 14,140 15,180 13,585 15,180
750438 10 3|RADIOSHACK CORP...... ...|.02/26/2007 | NY LIFE 72.000 1,627 1,272 1,208 1,272
754730 10 9|RAYMOND JAMES FINANCIAL INC . {].03/27/2007 [NY LIFE.......ooiiirrneiniierinnns [ v 1,784.000 54,489 49,427 54,073 49,427
755111 50 7 |RAYTHEON CO....cooovvvrrrierirerierineiiineis ...|.01/26/2007 [NY LIFE 31.000 1,596 1,452 1,637 1,452
7591EP 10 0|REGIONS FINANCIAL CORP.. ...|.02/26/2007 | NY LIFE 9,327.000 342,275 XXX v | o 448,321 | oo 348,830 448,321
76009N 10 O|RENT-A-CENTERINC. o :03/27/2007 | NY LIFE........oomvvrmrrimrrrrrneriinns | cvrreiiens 1,424.000 40,861 38,006 42,022 38,006
783549 10 8|RYDERSYSINC ...|.03/16/2007 | VARIOUS 127.000 6,798 XXX........ 6,271 6,485 6,271
784117 10 3|SEIINVTS CO ...|.03/13/2007 | NY LIFE.... [V [ 1,037.000 63,479 XXX........ 54,108 61,764 54,108 9,371 9,371
78462F 10 3|SPY EXCHANGE TRADED FUNDS ...|.03/30/2007 | VARIOUS. [ IO 105,390.000 | ........ 14,936,517 | oo XXX oo [ s 14,729,552 | .......... 2,377,941 | .....(205,627) | ceveorveeenneeernnne | weveermnreeinneeenns | 000eee(205,627) | covveerereerinnes | cevee 14,729,552 | .. B - 206,965 | ...... 206,965 |.
78464R 10 5|SRA INTERNATIONAL, INC.... ...|.03/19/2007 | MUNDER 55,100.000 ,249,327 | .. 1,477,149 1,477,149 |.. ...(227,822) | .....(227,822) | .
78486Q 10 1|SVB FINL GROUP................ ...|.02/26/2007 | NY LIFE 235.000 11,497 10,736 10,956 10,736 761 761
785905 10 0|SABRE HOLDINGS CORP-CL A. <. :03/27/2007 | NY LIFE........ovvvmmrrimnerirsenrnns | crvverienns 1,058.000 34,304 23,624 33,740 23,624 | oo | s 10,680 | ........ 10,680
786429 10 0|SAFECO CORP... ...|.03/27/2007 | NY LIFE 949.000 63,156 53,254 59,360 53,254 | oo | e 9,902 | ... 9,902
786514 20 8|SAFEWAY, INC... ...|.01/19/2007 | PRIOR YEAR INCOME 0
803111 10 3|SARALEE CORP.... .1.01/26/2007 [NY LIFE......cooniiimrrmneiinnenn | v 4,265.000 72,146 60,889 72,633 60,889 | ...oovveverrins | e 11,257 | oo 11,257
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807066 10 5|SCHOLASTIC CORP ...|.03/13/2007 [NY LIFE 346.000 12,218 9,970 12,401 (2,431) ) 9,970 2,248 2,248 | ..o | e XXX..... | IS
808513 10 5|SCHWAB (CHARLES) CORP.. ...|.02/26/2007 | NY LIFE 3,616.000 67,426 58,168 69,933 [ .co.(11,765) | oo [ e ) 58,168
812350 10 6|SEARS HOLDINGS CORP 1. 103/27/2007 | NY LIFE........oomvermmrrernriirinnriins | cvereeiinns 1,986.000 | ............. 353,877 [ I (47,505) 286,004
824348 10 6|SHERWIN WILLIAMS COMPANY.... ...|.02/13/2007 | NY LIFE 376.000 26,047 18,952 23,906 |......... (4,954) | v | s | s (4,954) 18,952
828806 10 9|SIMON PROPERTY GROUP, INC. ...|.03/16/2007 | NY LIFE 106.000 11,713 12,264 0 12,264
833034 10 1|SNAP-ONINC. ...|.03/27/2007 | VARIOUS 816.000 40,340 34,898 38,874 34,898
844741 10 8|SOUTHWEST AIRLINES C! ...|:02/02/2007 | VARIOUS.........oovverrrerrereiranees | rrrerenn 4,754.000 75,238 82,233 72,831 82,233
852891 10 0|STANCORP FINL GROUP INC.... ...|.03/27/2007 | NY LIFE 36,223 35,337 34,328 35,337
858119 10 0|STEEL DYNAMICS INC... ...|.03/27/2007 | NY LIFE.... 69,997 45477 58,864 45477
86764P 10 9|SUNOCO INC ...|.03/27/2007 | VARIOUS. e | 1,415, X 107,806 | ...oovvvrens 88,239 107,806
868536 10 3|SUPERVALU INC . |...|.01/26/2007 | NY LIFE 867.000 30,564 24,659 30,995 | ,336) 24,659
871503 10 8|SYMANTEC ...|.03/27/2007 [NY LIFE 3,917.000 70,100 75,283 81,669 |....... (6,388) [ .vovvveevrirneiies | crverirneeiinnines [ ceenii (6,386) 75,283
871508 10 7|SYMBOL TECHNOLOGIES, INC o |.01716/2007 [NY LIFE.......oooiierrrirrimriinnn [ vereriennne 1,761.000 26,415 26,171 26,309 (138) (138) 26,171
87161C 10 5|SYNOVUS FINANCIAL GROUP . |...|.02/26/2007 | NY LIFE 2,192.000 71,887 64,760 67,579 (2,819) (2,819) 64,760
872275 10 2| TCF FINANCIAL CORP.........coomvvvrrmrrrerrens ...|.03/27/2007 | NY LIFE 862.000 22,678 22,355 23,636 ) 22,355
873168 10 8|TXU CORP ...|.03/27/2007 | NY LIFE 2,338.000 148,862 152,718 126,743 152,718
879369 10 6|TELEFLEXINC.... ...|.02/26/2007 | NY LIFE 4.000 273 225 258 225
880770 10 2|TERADYNE, INC. . |...1.02/26/2007 |NY LIFE 889.000 13,702 12,258 13,299 12,258
883556 10 2| THERMO ELECTRON CORPORATION.... |...|.03/13/2007 |NY LIFE 3,002.000 138,754 125,322 | oo 135,961 125,322
887100 10 5| TIMBERLAND CO.... ..|...|.02/26/2007 | NY LIFE 661.000 18,905 18,432 20,874 18,432
887317 10 5| TIME WARNER INC. ...|.03/27/2007 | NY LIFE 74.000 1,479 1,501 1,612 1,501 (22) (22) 4 ... XXX.....
892356 10 6| TRACTOR SUPPLY CO... ...|.02/09/2007 | MUNDER 22,300.000 | .......... 1,051,860 |...cooonnee ) 9.0, N I 1,095,946 [ ....cvvvrrivrriinnnns [ [ e | e [ | s 1,095,946 | ...oovvvrriiens | e (44,087)] ....... (44,087) | ovvevrriranes | e XXX.....
895927 30 9|TRIARC COS-B. ...|:03/06/2007 | VARIOUS.........cooovvermrrirmnrinenns | rvveene 126,000.000 | .......... 2,420,033 XXX........ 2,099,260 2,520,000 |.....(420,740) | ....oovveverrrvrenns [ everrenrreriiinns | eeeee(420,740) | oo | e 2,099,260 | .coooovvrerrrres | o 320,773 | ...... 320,773 |........ 1,242 | ... XXX.....
902124 10 6|TYCO INTERNATIONAL LTD.. ...|.03/27/2007 | NY LIFE 806.000 25,189 24,502 21,040
902681 10 5|UGI CORP ...|.01/29/2007 | VARIOUS v | e 15,700.000 | ... 432,708 365,859
911312 10 6|UNITED PARCEL SVC INC ...|.03/27/2007 | VARIOUS 74.000 5,258 5,206
912909 10 8|UNITED STATES STEEL CORP.. ...|.03/127/2007 | VARIOUS 107.000 9,620 6,261
91324P 10 2|UNITEDHEALTH GROUP INC ...|.03/27/2007 | NY LIFE.... ..3,833.000 | .oovveernne 199,698 | ..ooooveee XXX | wererrrn 197,367 | oo 205,947 197,367
914906 10 2|UNIVISION COMMUNICATIONS-A. ...|.03/27/2007 | NY LIFE.... el ..1,145.000 41,222 40,556 39,419
91529Y 10 6|UNUMPROVIDENT. . |...1.03/27/2007 | VARIOUS 2,701.000 60,541 56,127 50,710
918204 10 8|V F CORP < :03/13/2007 | NY LIFE........cosoemmreermreermmnenns | rrveeeeens 1,477.000 | ... 116,706 | .ooeooeveee XXX | e 106,385 | oo 121,232 106,385
918866 10 4|VALASSIS COMMUNICATIONS, INC........ ...|.03/27/2007 | NY LIFE 180.000 3,184 2,610 3,180
91913Y 10 0|VALERO ENERGY......ccconvrrermmrrrrirrririniri ...|.03/27/2007 | VARIOUS 72.000 4,003 3,684 4,353
920355 10 4|VALSPAR CORP. ...|.01/26/2007 | NY LIFE 434.000 12,380 11,996 11,328
92343E 10 2|VERISIGN INC..... o :03/27/2007 | NY LIFE........ovvvmirrimmriirncinnns | rverrinnen 4,045.000 101,587 97,282 78,729
92343V 10 4|VERIZON COMMUNICATIONS, INC ...|.03/27/2007 | NY LIFE 143.000 5,388 5,325 4,816
929903 10 2|WACHOVIA CORP.......ccconvvirnnne ...|.03/13/2007 [NY LIFE 58.000 3,203 3,303 3,277
930059 10 0|WADDELL & REED FINANCIAL-A... 1 103/13/2007 | NY LIFE........oomvermrrrrnrriraniiins | cvereeiinns 1,386.000 34,814 37,921 32,167
931142 10 3|WAL-MART STORES ...|.03/27/2007 | VARIOUS 668.000 32,294 30,848 29,707
939322 10 3|WASHINGTON MUTUAL, INC. ... .03/13/2007 | VARIOUS.........coovvermrreermrrernnnns | rrrreenne 15,128.000 | ............. 651,877 | .ovecereee XXX | 645,858 | ... 688,173 645,858
941848 10 3|WATERS CORP. . |...|.01/26/2007 |NY LIFE 915.000 48,633 44,808 39,753
942683 10 3|WATSON PHARMACEUTICALS INC........ ...|.02/26/2007 | NY LIFE 46.000 1,316 1,197 1,175
94973V 10 7|WELLPOINTINC.......... ...|.03/13/2007 | NY LIFE 74.000 5,824 5,823 5,735
949746 10 1|WELLS FARGO & CO.. ...|.01/26/2007 | NY LIFE 359.000 12,952 12,766 12,614
957090 10 3|WESTAMERICA BANCORPORATION ...|.02/26/2007 | NY LIFE 401.000 20,004 20,303 20,170
97381W 10 4 |WINDSTREAM CORP.......ccooommmrrerrrrrirnnens <. :02/26/2007 | NY LIFE........cooovemmrrmierirsennnns | crvvervnnns 1,611.000 23,679 22,908 22,436 | oo | e 1,244 | ... 1,244 | .......... 403 |...... XXXoooo [ Lo
981811 10 2|WORTHINGTON INC... ...|.01/26/2007 | NY LIFE 665.000 11,757 11,784 12,608 (851) (C1SX D N I XXXoooo [ Lo
98389B 10 0|XCEL ENERGY INC .|.02/26/2007 |NY LIFE 900.000 21,912 20,754 18,667 3,244 3,244 200 |...... XXXoooo [ Lo
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Statement as of March 31, 2007 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE D - PART 4
Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Dlsposed of by the Company During the Current Quarter

1 2 3 4 7 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
F 1 12 13 14 15 NAIC
0 Current Foreign Bond Desig-
r Prior Year Year's Total Book/ Exchange | Realized Total Interest/ nation
e Book/ Unrealized Current Other Than Total Foreign Adjusted Gain Gain Gain Stock or
i Number of Adjusted Valuation Year's Temporary | Changein | Exchange Carrying (Loss) (Loss) (Loss) Dividends Market
CUSsIP g| Disposal Shares of Carrying Increase/ |(Amortization)/| Impairment | B./A.C.V. | Changein Value At on on on Received | Maturity |Indicator
Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | BJ/A.C.V. | Disposal Date | Disposal Disposal Disposal |During Year|  Date (a)
983919 10 1|XILINX, INC ...|.03/13/2007 [NY LIFE 2,466.000 64,152 63,538 58,715 | oo 4,822 | oo [ e | e 4,822 63,538 615 615 222
98956P 10 2|ZIMMER HOLDINGS, INC ...|.03/27/2007 | NY LIFE 448.000 38,339 32,507 35,114 (2,607) (2,607) 32,507 [X: K720 — X K720 IS—
G24182 10 0|COOPER INDUSTRIES LTD-CLA... 1. 103/27/2007 | NY LIFE........oomvermmrrernriirinnriins | cvereeiinns 1,322.000 90,381 81,931 88,621 | ......... (6,690) | +oovvvreeeerrrrins | ererernerirnnees | eereeeeens (6,690) 81,931 8,450 8,450
(G65422 10 0|NOBLE CORP ...|.03/16/2007 | MUNDER 9,200.000 678,959 XXX........ ....651,252 0 651,252 | .ovvverreenns | e 27,707 | ....... 27,707 | .cooeeen. 368
316191 60 O0|Fid Retire MMKT.. .| :03/30/2007 | FIDELITY ..coovvooreerrreraererenees | s 152,570.360 ....152,570 152,570 0 152,570 0
316464 10 6|Fid Value ...|.03/30/2007 | FIDELITY 869.653 66,247 66,247 0 66,247 0
316146 10 9|Fid Inv GrBond.... ...|.03/30/2007 | FIDELITY 9,609.158 72,222 72,222 0 72,222 0
316069 10 3|Fid Asset Mgr. ...|.03/30/2007 | FIDELITY 562.702 8,914 8,914 0 8,914 0
315911 20 6| Spartan US Eq ... :03/30/2007 | FIDELITY ...oovvvvrrvrcrenscenineens | vveeiennns 1,154.475 51,640 51,640 0 51,640 0
880196 20 9|Templeton Foreign... ...|.03/30/2007 | FIDELITY 3,840.479 47,052 47,052 0 47,052 0
780905 84 0|Royce Penn Inv. ...|.03/30/2007 | FIDELITY 457.148 5,485 5,485 0 5,485 0
197199 80 5 |Columbia Acorn USA.... ...|.03/30/2007 | FIDELITY 263.695 7,591 7,591 0 7,591 0
31617R 50 6 |Freedom 2010 ...|.03/30/2007 |FIDELITY 237.784 3,361 3,361 0 3,361 0
86335K 10 0| Strong Opportunity... .. .03/30/2007 | FIDELITY ..oovvvovrverrenceiinnnes | veneiiins 1,228.919 50,969 50,969 0 50,969 0
31617R 70 4|Freedom 2030 ...|.03/30/2007 | FIDELITY 3,898.530 51,746 51,746 0 51,746 0
015570 20 3|Alger Midcap Growth ...|.03/30/2007 | FIDELITY 272.283 4,591 4,591 0 4,591 0
701769 10 1|Parnassus Equity. ..|.03/30/2007 | FIDELITY 458.692 11,880 11,880 0 11,880 0
880199 10 4|Templeton Growth... .1.03/30/2007 | FIDELITY....cosvveinriensmressnneinns | o 4,052.139 93,459 93,459 0 93,459 0
6899999. Total - Common Stocks Industnal&M|scellanenuq ...... 141,082,280 |........... XXX e | e 135,310,812 | ........ 88,562,977 |..(5,941,644) ...(5,941,644) | ....occe...0 | e 135,310,810 ..5,728,759 | ..5,728,759 |....250,485
7299997. Total - Common Stocks - Part 4 135,310,812 | ........ 88,562,977 |..(5,941,644) ...(5,941,644) [ ..coocce.l0 | e 135,310,810 |.. ..5,728,759 | ..5,728,759 |....250,485
7299999. Total - Common Stocks 135,310,812 88,562,977 |..(5,941,644)| . ...(5,941,644) [ ....cc....l0 | e 135,310,810 |.. ..5,728,759 |..5,728,759 |....250,485
7399999. Total - Preferred and Common Stocks 135,310,812 | ........ 88,562,977 |..(5,941,644) ....(5,941,644) | .. 0 135,310,810 |.. ..5,728,759 |..5,728,759 |....250,485
7499999. Total - Bonds, Preferred and Common Stocks ..1,614,675,283 | .......... XXX......... ...1,605,126,978 | ...1,242,939,074 | ..(5,854,686) ....(5,751,788) | ..o 0 |...1,605,398,189 ...9,056,664 |...9,056,664 |17,680,148

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues......10.



Statement as of March 31, 2007 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

Sch. DB-Part A-Section 1
NONE

Sch. DB-Part B-Section 1
NONE

Sch. DB-Part C-Section 1
NONE

Sch. DB-Part D-Section 1
NONE

E06, EO7



Statement as of March 31, 2007 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
4

1 2 3 5 Book Balance at End of Each 9
Amount of Amount of Month During Current Quarter
Rate Interest Interest Accrued 6 7 8
of Received During|  at Current
Depository Code Interest | Current Quarter | Statement Date | First Month | Second Month | Third Month | *

Open Depositories

COMETICA oovevvreirrieieissiese st Detroit, MIChIgaN. .......ccceveveeiies | cerierieiiis | verveienenieins | vevesessssesssesieins | evevssessesssssssniens | sevies 3,502,061 | ....82,936,670 |..176,277,957 | XXX
Bank One.......ocovuveereneirneeeneeneeseieeeneeneinenns Detroit, Michigan...........ccccoeevvens | corvreneens ...(46,189,681)| ...(88,121,401) | .(101,517,966) | XXX
LaSalle Bank Midwest N.A..........ccoocnirernenne Troy Michigan.........c.cceveneneens | cererneeneene ..47,718,173 | ...563,107,013 | ....21,360,179 | XXX
First Independence.......... .. Detroit, Michigan XXX
Health One Credit Union. ... Detroit, Michigan.... XXX
Northern Michigan Bank.. .. Marquette, Michigan...... XXX
Wachovia Bark............... ... Charlotte, North Carolina... XXX
LaSalle Bank Midwest N.A...................... ... Troy Michigan........ ...(83,007,422) | ...(83,087,124) | ... XXX
Federal Home Loan Bank of Indianapolis...... Indianapolis, INAIANA..........couvvvee | orvriereinns [ errerreiieiiens [ | e | svenesneenns 4,087 | oo 3,868 XXX
First Union BankK............ccocvreuncneineininiennes Charlotte, North Caroling............ | coeeeeeeereee | eeerreneneinees [ eereereiieiseneneens .(31,992,306) | ...(33,902,747)| ...(56,058,722) | XXX
Fifth Third Bank.........cocoovvinienes .._Southfield, Michigan.........ccccvee. | covvinicninns | 005,250 | oovee ....11,485,036 | ....86,949,976 | ....67,429,681 | XXX
0199999. Total Open DEPOSHOIES. .....vererrersrerrrrsresressessrrerssresesssansssessesersanesnes | aeeoXKKaree | ereee KKK ures | cerrens .0 [..(98,099,509) | ....18,114,218 | ....54,047,794 | XXX
0399999. Total Cash on DepOSit........c.ccvwnreirenrerererniinerneeensnessenenenessenennees | eneeXKKKurne | ereee XXKerin [ s 1,146,257 | oo 0 {...(98,099,509)] ....18,114,218 | ....54,047,794 | XXX
0499999. Cash in Company's OffiCe........vcrurrrrrrnrerrennenrenressesmssnensessesnesseseesnees | eoeXKeere | eeee XXKKeee [ cerninnes XXX oorveee | PO . 12,165 | oo 12,165 | ..ooveveee. 12,165 | XXX
0599999. Total Cash.........c.couvveevveriririninircrieneireresnnsinerensnnennssnsnenseesenes |0 XKKuren | eeren XXX | v 1,146,257 | ..o 0 {...(98,087,344)| ....18,126,383 | ....54,059,959 | XXX

EO8
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Statement as of March 31, 2007 of the BLUE CROSS BLUE SHIELD OF MICHIGAN
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

2 3 4 5 6 7 8
Date Rate of Maturity Book/Adjusted Amount of Interest Gross Investment
Description Code Acquired Interest Date Carrying Value Due & Accrued Income
BAVARIA TRR CORP......oiitcteieisieetee sttt s s s s s sesessssnsssesesessnsnses | sresessns | sereresessssnsenesns 03/30/2007 | .ocveverreerereeiiieinns 5420 .o 04/02/2007 24,996,236
COUNTRYWIDE FINANCIAL.......ctteieiriiisicietsisisssieiessssssssssessssssssssessssssssssessssssssssssesesessssssssessssssssssesssssssssesess | svesessns | seresesessssnsesess 03/30/2007 | ...voevrerierirerae. 5.440 04/02/2007 29,995,467
TEXTRON FINANCIAL. ...ttt sttt st sass et sssns s nsssenssenssensssensesensensnss | eneerens | oo 03/30/2007 [ ..o, 5.450 04/02/2007 {... 24,996,215

0199999. Total Cash Equivalents

79,987,918




Supplement for the year 2006 of the BLUE CROSS BLUE SHIELD OF MICHIGAN

MEDICARE PART D COVERAGE SUPPLEMENT
For the Quarter Ended March 31, 2007

NAIC Group Code.....572
Individual Coverage Group Coverage 5
1 2 3 4 Total
Insured Uninsured Insured Uninsured Cash
1. Premiums COlECEA........cvoveeeeeeeeceeeeeeeceeeee e | cvereriinins 33,701,462 |........... D0, S IR R D 0.0 G 33,701,462
2. Earned premiums.........ccceveeieeieieinieieeieieeeessissssissseesssessssennnes | cosenssenenns 32,789,976 | ........... XXX oo | e | e ) 0.0 G B XXX
3. ClaiMS PAI......veruererererrereseresrerisseesssesesssesssensssessssesessesssssesnes | sevessnseeens 37,731,760 | .ccoonves ). 9.0 ORI RSN P D99 SN IS 37,731,760
4. ClaimS iNCUITEA. .....c.cvevieeiieieieeeeeeeeee e esnenenes | eniererenns 31,828,658 | ........... XXX oo [ e D.0.0, G IS XXX
5. Reinsurance coverage and low income cost sharing -
claims paid net of reimbursements applied (a).........cccoceererrerneenes [ ceeieenee )%, GO TN 10,630,266 |........... XXX eveeireieinee e | e 10,630,266
6. Aggregate poliCy reServes - Change..........cccoueuriueerireinieininnsennns | coeeerisensieissesseessieens | eeeensenes XXX [ [ 9,0, G IR XXX
7. EXPENSES PAIG.......oorreririrerricrieeriesiessisesessesisesssssessssesssssenses | onvesesssssonns 5,353,000 | ........... ). 9.0 OIS FTRTIRTRRTRRTINN PR )90 TR [V 5,353,000
8. EXPENSES INCUIMEd.......ovuiiieciiiciiieseie ettt senssessnes | ceneeenseenes 5,353,000 |........... XXX oveveevenes [ e D.9,9, G IS 0.0
9. Underwriting gain or l0SS..........cccvieuriinniinnienisnesneeneeseeneienns | eeveinnnenes (4,391,682 ........... XXX [ e (1 I 9,00, G IR XXX
10, Cash flOW FESUIS............ovvverrerireerirerireeieereeerseeriseenieeeieseies | e 2,9, I PR ), 9.0 SR R 0,00 SRR o ),9,9 SO [P (20,013,564)
(@)  Uninsured Receivable/Payable with CMS at End of Quarter $.....10,630,266 due from CMS or §......... 0 due to CMS.

MEDPTD-1
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